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Annual Statement for the year 2019 of the PHENIX MUTUAL FlRE |NSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... .1,083,928 2. ...1,083,928 1,083,928 | ..o 2.1
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccevvevneee. 941,583 | .ovvirre. 18 | 941,583 | oo | e 941,583 [ .oovvere. 1.8
1.04 U.S. Political Subdivisions of States, Territories and
P0ssessions, GUAraNteed.............c.eueviveieeievciriecieeeeiesesee s | e 955,911 | ooveevirn. 18 | 955,911 | oo | e 955,911 [ .ovcirverne. 1.8
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovererrirrinrineineisseseessssssssseseisenssns | eenieeennns 15,454,690 | .............29.8 | oo 15,454,690 |...oovverrenrererieees [ e 15,454,690 | ..cooevennee. 29.8
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrirreireerssseeeieiieiens | ceeniieeenns 17,935,943 | ..ooveeenne G — 17,935,943 | oo [ e 17,935,943 | .o 346
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.........cccccveveirererersesiereserseeseeeeesesesensnns | cereeenen36,372,055 [ oo 70.2 | ...n.36,372,055 | o0 36,372,055 | oo 70.2
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 6,175,426 | ............... 9 6,175,426 | ...oovvvereverrierieiees | e 6,175,426 | ............... 11.9
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
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........ccccoeuvivivienenenienesssseneinsinnens
4.05 Total Mortgage Loans
Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccocvevevevcrerrreeeiesieesessevenenns
5.02 Properties Held for Production of INCOME............ccovvevecrevercrenisiiennns
5.03 Properties Held for Sale
5.04 Total Real EState........cccovuvvueririeeiieieseese e
Cash, Cash Equivalents, and Short-Term Investments::

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

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

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

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

..... 173,489
..2,366,334

................. 173,489
.............. 2,366,334
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Annual Statement for the year 2019 of the PHENIX MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 1,525,379
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 (309,438)
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 1,193,807
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
8.2 Totals, Part 3, COIUMN ...ttt 22,135 22,135
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 (0)
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns (0)
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 PHENIX MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 2,575,504

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 176,991 176,991

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

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

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 82,224

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 82,224
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 2,834,719
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 2,834,719

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 45,910,287

Cost of bonds and stocks acquired, Part 3, Column 7 11,607,148

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en 17,548

Eal

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 1,697,603

44  Part4, Column 11 12,078 1,709,939

259

Total gain (loss) on disposals, Part 4, Column 19........cc.cocvvvrinrnrernernennes 133,591

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

12,729,270

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st 234,151

® N o o

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

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

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

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 46,415,093

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

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 46,415,093
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Annual Statement for the year 2019 of the PHENIX MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........couveevcrrnens | corvevencrineriinnens 1,083,928 | ..o 1,100,383 | ..o 1,085,036 | ..ocvernrirrrrinnens 1,053,828
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 1,083,928 | ..o 1,100,383 | oo 1,085,036 | ...ooovvviirireninines 1,053,828
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtaAlS. ..o | el 941,583 | ...ccovverrnn 1,008,996 | ........coovvvvrnnn. 984,623 | ..oeveveereree 875,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TotalS....ooerrrrrisiersrisinninns | e 955,911 | o 998,047 | .o 1,039,429 | oo 875,000
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........... 15,454,690 16,029,755 ...16,009,750 ...14,819,655
Industrial and Miscellaneous, 8. United States 16,216,903 17,091,555 ...16,257,087 ..16,155,514
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA. ...t | ettt | e | crieri sttt | eestest et
and Hybrid Securities (Unaffiliated) 10. Other Countries 1,719,040 1,835,314 1711046 | v 1,725,000
11. Totals......ccoocoe. 17,935,943 18,926,869 ...17,968,133 ...17,880,514
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......comrerseeensrnnns | onveeecninsieeins 36,372,055 | .o 38,064,049 | ...ocooiviirniininns 37,086,971 | ..o 35,503,997
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States........c.cvevevevererenes | woveerveerinceineeinenes 9,842,460 | oo 9,842,460 | ...oovveerrecien 8,640,026
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoeevereieieiisiens | e 17,052 | oo 17,052 | oo 13,173
22. Other CoUNtHES. ...veovererrrrens | cerereneesseseeanesnenees 183,526 | oo 183,526 | .oovveriiniisninnas 144,553
23, TOtalS....ooreecrersrireserrissienenes | cveeesenesnnresneens 10,043,038 | ..ooovrvrerienes 10,043,038 | ...ooovovvnirencrinns 8,797,751
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | ccoovcrnirien. 10,043,038 | ...ooovvvreriinnes 10,043,038 | ...oovovveriincrenns 8,797,751
26. Total StoCKS..ouuurrmmmrsmsrssnans | covevviiiirinnens 10,043,038 | .oooovveveries 10,043,038 | ..o 8,797,751
27. Total Bonds and Stocks...... | ....ccccovuvrernen: 46,415,003 | ...oooooririnnn 48,107,087 | ..ovvorrrircrirne 45,884,722
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Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE 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

......................... 3.0
......................... 0.0
......................... 0.0

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

4.7

Totals

......................... 2.6

......................... 2.6

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




Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE 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)
..1,703,414 5,175,340 6,865,274 483,007 696,013 14,923,048 . 14,208,046 ...12,732,150 2,190,897
1,246,514 |.... ...1,495,745 LABATTT | 3,012,895 |... . 3,970,876 |... 5. . \ 444,672

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 PHENIX MUTUAL FIRE 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
110 NAIC 1o | (@) 3,628,181 [ 15,335,941 | 11,931,441 | 1,729,010 | v 734,587 | 0 [ 33,359,160 | c.ovvvrvvrrrerrnernen 917 |t XX e [ XXX i [ 31,168,263

3,012,895 ST IPRIND 0,9, CORIN INNOIOND 0,9, CHORIN IR 2,568,223
.0 .

. .2,635,570
......................... 7.2

Line 11.7as@ % 0f COL. 7......oovervrvieecieeieeeccieesiieeinieies | evvreeieinieiennnennn 1000 | i858 | i 36.9 | i 5.0 | o285 | 0.0 | i,

12. Total Bonds Prior Year
............... 3,093,811 |.............15,287,175 | .............11,504,377 |..............2,386,793 |...............1,622,002 rerreeene XXX [ XXX 0000000, 33,894,158 | el 8905 31,706,966 sl 2,187,192
327,334 |.... 1,206,426 |. ..1,943,356 106,125 ...387,635 |.... 3,970,876 ..3,527,863 ....443,013

.16,493,601 |..... 13,447,733 |.. 2,492,918 |...

12.8 Line 12.7 as a % of Col. 9. ..9.0 ...43.6 ..35.5 ...6.6

13. Total Publicly Traded Bonds
13,1 NAIC Tttt eens | crsessentanenn 2,874,860 |............. 14,139,495 | ............. 11,898,103 |...ccoevveenee 1,718,878
............... 1,000,554 |...............1,297,033 | .................105,859

13,7 TOAIS ..ottt senns | evresieseneenes 2,874,860 |............. 15,140,049
13.8 Line 13.7 as a % of Col. 7..... . .85 | .. ..44.9
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, N P 416

14, Total Privately Placed Bonds

............... 1,196,446
245,960

.232,050

...197,661
JET 7.5
......................... 0.5

14.8 Line 14.7 as a % of Col. 7..... et 8.8
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........cccoovvevees | covvrvrvevviiinienien 21 | e 40 | o 0.6

(@) Includes $.....2,635,570 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....412,307 current year of bonds with Z designations and $.....634,683 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 PHENIX MUTUAL FIRE 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
1. U.S. Governments

1.01 ISSUET OblIGAtioNS..........cvvviveieiiieieiiee e 0 s 2,354,639
1.02 Residential Mortgage-Backed Securities... . 1,622,360
Commercial Mortgage-Backed SECUMLIES............ccveeeriieniiinriiies | rvreirieieninesieeies | e | vererssssessssesesssssesenss | eeessesesssssesesssseesnnns | senssersssnsessenssesnsnsess | sreerese X Kurerenreens | vovesrsnrerssnenennnnene0 [ e 0.0 [

80IS

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

4.01 Issuer Obligations

4,02 Residential Mortgage-Backed Securities...

4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured SECUMLIES............ccoerieerireeeiieiens | eviieeiinieiesiisisisnieies | arveressisesssssesssseesns | sevessssssssessnsesssssesenss | seeresseessssssessssasessnss |esnsnessnseessssnsesensnne | senrererss KK Kurrerensnnens
4.05 TOtAlS.....ccivereieiiisieiessiesieississiesssrssssssneessesnsensensssensnssssssanenssssnsenees | cnnensessssanenssrsnsenad | eevnneeneeeeen 11,589 [oieieinnene e T8,376 | eieiiivieieiriniene0 | i 0. XXX e
5. U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGALIONS.......c.cvvvecieiiiieicicieie ettt | ensessessnsanees 571,078 |.cooverrnnn 5,402,929 |......c....... 2,628,569 |......cccouue. 514,505 | .o | e D00 ORI IR 9,117,081 | o281 | 9,635,162 | .oovevvereiieireennn254 | o 9,117,081

5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities..... . .
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas e [N .
1,642,623 | 8,642,173 | .o 4,006,394 |.............. 1

1,071,545 |. 3,239,244 | ... 1,377,825 |. 610,854 4,144,900 6,337,609 |.

6,337,609
0

,125,360

............ 13,780,063

............ 15,454,690

............ 15,454,690 .0

6. Industrial and Miscellaneous (unaffiliated)
6.01 ISSUEr OBlIGAtioNS.........cveveevreeceieieireeeeeneeeiseiseeiesssenseeneesnesennes | sereeennennsen 849,592 | i 4,051,872 |......c....... 4,071,319
6.02 Residential Mortgage-Backed SECUMHES...........cccovvevreievrieiieierieieies [ e RN

...578,734

6.03 Commercial Mortgage-Backed Securities..... 371,421 |. 1,070,775 |... 11,216,893
6.04 Other Loan-Backed and Structured Securities.. ..482,400 |. 1,299,208 . ....525,223
6.05 TOMAIS........cvivieiiiiiiei ettt ettt stntenas | erernienaens 1,703,414 |............. 6,421,854 |............8,361,019 |................588,866 |.................860,790 | ... XXX.ccoooeror [ 000 17,935,943 | ... 493 000 18,178,922 | el 480 15,300,373 2,635,570

7. 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

8. 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
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Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

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

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

9.01

Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

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

.0

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

Issuer Obligations
Residential Mortgage:

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

SVO Identified Funds

Line 11.08 as a % of

-Backed Securities...

Col. 7.......

1,420,670 |............ 10,354,203
1,353,689 |. .3,858,270 | ...
................. 371,421 |...........1,070,775

.............. 1,189,852
634,885

................. 860,790
38,574

............ 20,548,380
...1,406,586

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

Issuer Obligations
Residential Mortgage:

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

SVO Identified Funds
Affiliated Bank Loans

Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

-Backed Securities

502,746

..3,421,145 .

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
ISSUET OBlIGAtIONS. ... s

Residential Mortgage:

Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loa

Line 13.08 as a % of

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

-Backed Securities

ns.

Col. 7...

.............. 1,420,670
.............. 1,353,689

.............. 9,857,122
.............. 3,858,270
189,299 | ...

1,189,852
....634,885

................. 663,129
....38,574

13,195,136
...39.1
....36.3

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loa

Line 14.08 as a % of
Line 14.08 as a % of

ns.
Col. 7...
Line 11.08, Col.

................. 198,712

81,476 | ...

..... 8

XXX...

1,442,406 | ...
.54.7
........................ 4.0

..753,321
...286
...... 2.1

..232,050
. .88
........................ 0.6

.197,661
1.5

2,635,570
...100.0




Annual Statement for the year 2019 of the PHENIX MUTUAL FlRE |NSURANCE COMPANY

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



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

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........oruririeererriresenceeereieeissese s ssssssee st sssssssssesssssssssessessessnes | ssesssssssssssessassssssessessssssnssessessnssnssessessnnes B2T,275 | oottt e | Seseeee ettt 827,275 | oot
2. Cost of cash equivalents acquired 30,599,807
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........cceviuririieciiietereiieete sttt bbbt s s s s s bbb ea s s st b s s bes s ebabanns | ebesssssessssstesesssses e b s s et e s e b e s e s s st s et eaeses et b s s tens (0) | evreretereeer e ben | ebebetet ettt bbbt baen (0) oo
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn L0 OO OO PSP 0 [ e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieieieieie ittt bbbt s bbb bessebaes | sbsssessessssastes st st es e b s b ssesss s st st st anea 29,060,748 | ...ttt tans | ettt ettt ettt st enen 29,000,748 | ..o
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 2,366,334 | oo 0 | oot 2,366,334 | 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 2,366,334 | oo 0 | oo 2,366,334 | oo 0
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Annual Statement for the year 2019 of the PHENIX MUTUAL FlRE |NSURANCE COMPANY

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

EO01, EO2
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Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

SCHEDULE A - PART 3

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

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
2 story office building (50' x 85') and lot (25,770 sq ft) | Concord.... 1,525,380 22,135 (22,135) 1,503,245 1,193,807 (309,438) (309,438) | .. ..46,061
0199999. Total - Property Disposed L0 1,525,380 | ........ 22,135 . (22,135) 0 1,503,245 | ....... 1,193,807 0 [ (309,438)] .........(309,438) | .. 46,061
0399999, TOAIS........ovviiiiririiii s 2,367,828 0]... 1,625,380 | ........ 22,135 | v, 0] (22,135) 0] e 1,503,245 | ....... 1,193,807 | oo 0] (309,438)| ......... (309,438) | ...oovvvrirnns 0. 46,061




Annual Statement for the year 2019 of the PHENIX MUTUAL FlRE |NSURANCE COMPANY

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EOS5, E06
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Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

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...........cocvvvverevenines | corviineis 0812412017 ..vvever | v 1,404,096 | ........... 1,358,589

......... 1,358,589 | ..e0iein. 79,026 | oooveiiiierriins [ v v | e | 99,226 [ | 0.0.130

Crescent Senior Secured Floating Rate Fund.............. | ......... Dover.......ccooveeuerns Delawa| Crescent Capital Group LP...........cccovereernrnieieennns | v 02/28/2011] cocvevvee | e 1,031,364 | ........... 1,472,119 | ... 1,472,119 3199 | e | e | e | e | e TT,765 | oo | e 0.840

STCE SC 2016 Mill ICF, LLC... . | Georgigl STCE SC Manager, LLC.... 10/03/2016 .. 1,275 1,275 1,275 | v [ e | v | e [ e reverereesissnenens | s | e 0.001

MPC SC 2017 MIll ICF, LLC.....c.ovvvnirrnrirnrisinisninnnins | conveens Atlanta.......ccoovonininns Georgigl STCE SC Manager, LLC . | 05/30/2017] ...oovvene 2,736 2,736 2,736 | oo [ | e | e | oo v | e | 0.001
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated . ieeeeereeieres | e 2,439,471 | ........... 2,834,719 | ......... 2,834,719 82,224 0 0 O] i, (V] 176,991 | .o, 0 XXX
4899999, SUDOtAL = UNAFAIIEA. ...tk SEk e R0kttt | eriiennien 2,439,471 | .. 2,834,719 2,834,719 82,224 0 0 0 [ i (V) [ 176,991 | v 0 XXX
5099999, TOAIS.........vvverereeessseesseeseeeseesseessee s s seesseee s ess s s b s s8££ bR R Es | HEkeeR R R R AR AR AR R ARttt entn | aeesnnien 2,439,471 | .o 2,834,719 | ......... 2,834,719 82,224 0 0 0 [ e (V] [P 176,991 | v 0 XXX
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Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated

Aberdeen Institutional Commingled 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 02/2812011. | .o | cereieieneeiessersieiines | e TT,765 | 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 176,991 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 176,991 . XXX

............................................. 176,991 | v l0 XXX

5099999. Totals
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Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

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

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 Q6 0 |UNITED STATES TREASURY......cccovrmrrveririnrirernniseeninsissesnsenssnssssensnssessenss | veneens | oo | eevsnvenine [evvnrnnened | vviiriinnnnnnn6,349 [ 99.646 6,665 115 () ) TSI OO IV 0.125 06/08/2017. | 04/15/2021.
912828 X3 9 |UNITED STATES TREASURY.......cevmmrrmerierineereniserneriensseessensssssssssessnnes. | eonneen | oo | coverenerne | ovevnenensd [ v 137 | 99.699 | .o 144 | 144 144 .3 0 0125 05/04/2017. | 04/15/2022.
912828 XL 9 |UNITED STATES TREASURY .....coiiiiiiiiniiiieniinsiseissssissnsssnsssesseesssnisssssssnsenes | weneees ..101.727 8,142 141 ()] N [URTRTRRN JRN 0.375 03/02/2016. | 07/15/2025.
0199999. U.S. Government - ISSUET OblIgations...........ev e snensens XXX 14,951 259 (16) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179T 4P 7 [ G2 MAB330 - RMBS........oviiieiieiiieisnisiensssiesesssseesssssssssesssessssssssesssnsnns. | eonene | oo [ onrenrenes 4 Tl e 244,221 |..103.884 243,825 (164) [ vvrrverrnricirens | eeverirerseiseerennes [ s 4.000 |...... 3.191 [ MON.. 07/25/2018. | 07/20/2048.
36179T 7L 3 | G2 MAB399 - RMBS.......o.ciuirimiiiirieeieissesesssesiessessssessssssssssessesssssessssens | eveens 476,413 |...105.226 475,622 (B15) | cevermeermerimerrens [ erveerenineierienns [ e 4500 |...... 2.860 |MON.. 08/30/2018. | 08/20/2048.
36179T 75 7 | G2 MAS264 - RMBS.........cooiiiiiiniiiiiiississiississi s | oneees . ..350,395 |...103.864 ....341,536 349,529 (429) | covvvvinicnniecns [ [ 4.000 |...... 3.116 | MON... 07/12/2018. | 06/20/2048.
0299999. U.S. Government - Residential Mortgage-Backed SECUNEIES...........iiiiiiiriiiiiisrssssisss s | coeenenenes 1,071,029 XXX | 1,085,336 | i 1,038,899 | ..o 1,068,976 | oo 0 (909) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENE........iiriiisiisersierissesssssiseisssrsssssssess s ssesssesssesaa 1,085,036 XXX | 1,100,383 | e 1,053,828 | ..cocoovnenne 1,083,928 259 (925) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063B  PX 4 | CALIFORNIA ST.....oooirimiirerieriieseiesieessessssssssssesssessssssssssssssssessesssssssssssnes | seeees 2| ... 1FE 149,091 |...106.770 | .ooovvvrrrrnnee 160,155 | ovoocvvirnnns 150,000 149,212 20 | o | s [ e 5.000 |...... 5.040 |AO...... 07/24/2013. | 10/01/2041.
13063C  ZY 9 | CALIFORNIA ST ..ottt sssssssessiessseeses | ceveoes 2| 1FE 135,328 |...114.588 143,235 ....125,000 131,955 (925) | evevevreinriens [ [ 4.000 |...... 3.070 |MS...... 03/10/2016. | 09/01/2032.
605580  5X 3 | MISSISSIPPI ST...coouiiirrirrererierrieriesiesessesssssssesiesssessssssssssssessesssesssssssssses | covnees | | voverenenes (. TFE| oo 171,284 |..124.109 | .... 186,164 ....150,000 164,690 (1,052) [ oo | v | s 5.245 |...... 4.117 |MN...... 01/20/2012. | 11/01/2034.
B8609B  XB 9 [OREGON ST......ooiiiiiiiiiiiieiieeiseisssisesisessesisessssssssse st ssssssssssssssssnsss | seveoas 2| 1FE 238,144 |..120.485 | ...ccoovvvvnnec. 240,970 | ....... 200,000 229,881 (3,456) [ ..o | e | e 5.000 |...... 2.800 |FA....... 07/26/2017. | 08/01/2042.
93974D  BG 2 [WASHINGTON ST....ooiiiiriiiiiiiieiiisiesssisssssiesssssseessssssssessssssssessessssssees | ovenes 2] ... 1FE 113,375 |..112.415 112,415 ....100,000 105,701 (1A75) [ o v s 5.000 |...... 3.300 [FA....... 05/20/2014. | 08/01/2035.
97705L  BG 7 |WISCONSIN ST....ouuiruuereeressensanssssessersssssssensssnsssesssnssssssssnsensssesssnssssssssnsenes | seenes 2| 1FE 177,402 |...110.705 | .... 166,058 ....150,000 | ... 160,144 (R0 N [N IR 5.000 |...... 2.511 |MN...... 08/06/2014. | 11/01/2025.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations..............cccceiie: 984,623 XXX | s 1,008,996 | .....ccccoennnus 875,000 | ..o 941,583 | ..o (L . (10,300) 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)..........c.ereiuerivnreernsensinrieieissiseensnseeeeas 984,623 XXX ] s 1,008,996 | ..ovovvennee. 875,000 | ..oovriennns 941,583 | .o 0 [ (10,300) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
12343E  CT 5 |BUTLER CNTY KANS UNI SCH DIST NO 385 AND........cccouvurererieriniirinerienns [ verenes 2 180,750 |...122.353 | ...cvvvverinnne 183,530 | oo 150,000 174,136 (2,798) [ oo | e | s 5.000 |...... 2.665 |MS...... 07/21/2017. | 09/01/2032.
181070 ET 6 | CLARK CNTY NEV WTR RECLAMATION DIST......coomiurrirerreriseriereresesenis | ceve 2 142,821 |...112.849 141,061 ....125,000 137,231 (1,721) [ oo | e | e 4.000 |...... 2.367 | JJ....... 08/04/2016. | 07/01/2032.
235308 RA 3 | DALLAS TEX INDPT SCH DIST....c.ovuiiieiiierinnieierissississssissssesssssssessessnes | sevenes 2 119,544 |...104.986 | .... 104,986 ....100,000 103,746 (3,235) | cevereeveeererenens | e | oo 6.450 |...... 3.028 |FA....... 10/08/2014. | 02/15/2035.
358775  4AX 9 |FRISCO TEX....oiiiierieireiieiiseiieeieeissesesssssssessesssssssesssssssesssessesssssssssssnes | seeees 2 177,219 |...108.176 | ...ocvvvvcrrnnee 162,264 | cooovvvvrinnes 150,000 156,540 (2,948) [ ..o | e | s 5.000 |...... 2.867 |FA....... 03/15/2012. | 02/15/2024.
783244 ET 9 |RUTHERFORD CNTY TENN......coouiiiriiiniiieiieeineesseiseiestsesseeesssssssisssninss | seeees 2 180,173 |...118.759 178,139 167,009 (2977) [ oo | e | s 5.000 |...... 2.670 |AO...... 04/30/2015. | 04/01/2028.
910678  ZH 7 |UNITED INDPT SCH DIST TEX.....cvmirierirrerieiinieiseriesesesesssiessisesiesssnenes. | soenes 2 119,425 |...116.344 116,344 109,610 (1,923) [ oo | e | s 5.000 |...... 2.770 |FA....... 06/24/2014. | 08/15/2026.
93974C 6K 1 |WASHINGTON ST....oiiiiiisriseressssssensssesssnssssssssssenssessssssssssssssnssnsssssssssssseses | snssace 2 119,497 |..111.724 111,724 107,638 [PEST:) ] N [N [P 5.000 |...... 2415 |FA...... 09/10/2014. | 02/01/2025.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation 1,039,429 XXX .998,047 ..955911 .(17,961) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1,039,429 XXX ...875,000 | .. ..955911 (17,961) 0 0 XXX XXX 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  DP 5 |ALASKA MUN BD BK ALASKA MUN BD BK AUTH 2| 1FE 164,108 |...112.062 .168,093 150,000 156,519 (1,415) .5.000 02/11/2014. | 03/01/2033.
047870 MY 3 |ATLANTA GA WTR & WASTEWTR REV......cooomiiririeineiieriseeneesseessissessnses | woeees 2| 1FE 148,675 |...118.225 147,781 ....125,000 138,340 (2,285) [ ..o | e | s 5.000 03/23/2015. | 11/01/2030.
047870 NV 8 | ATLANTA GA WTR & WASTEWTR REV......oviiiiiniriirinsierneieiensssisssesisnens | seveees 2] ... 1FE 120,839 |...123.788 123,788 ....100,000 116,445 (1,864) [ ..o v [ 5.000 08/02/2017. | 11/01/2033.
114894 ZW 1 |BROWARD CNTY FLA ARPT SYS REV. 2| ... 1FE 125,000 |...100.444 .125,555 125,000 125,000 e 34T 11/01/2019. | 10/01/2043.
13077C  XZ 2 | CALIFORNIA ST UNIV REV.....ccoiiiiiiirniniierniissiesissiesisiesssssseessssisesesins | covenes 2| 1FE 161,207 |...107.640 161,460 ....150,000 153,508 (1,166) [ oo [ v [ 4.000 09/26/2012. | 11/01/2028.
155048 CN 9 | CENTRAL PUGET SOUND WASH REGL TRAN AUTH.........cccmvrrmirrerimerrenins | cevene 2| 1FE 241546 |..107.964 | ................215,928 | ...... 200,000 210,717 (4,960) [ ....vonveeerieris | e | s 5.000 05/08/2013. | 02/01/2026.
162393 FV 9 | CHATTANOOGA TENN ELEC REV.. 2| 1FE 113,963 |...117.126 117,126 ....100,000 108,448 (1,331) ......5.000 07/23/2015. | 09/01/2040.
18085P PF 5 | CLARK CNTY NEV ARPT REV......ooviiniiiinennieiennsiesssissiessssssssssssenssssssee | veviene | oo | evvserenins | oeees TFE| i 170,661 |...108.945 163,418 ....150,000 156,327 (2,392) [ coovrevrrerercirens [ reireienereieeisiens | e 5.000 06/13/2013. | 07/01/2022.
196632 C9 2 | COLORADO SPRINGS COLO UTILS REV.....ccviurirereersemeriserseniesesenis | ceves 2| 12 191,634 |...103.353 170,532 ....165,000 167,634 (2,939) [ .ooovererirerieris | e | s 5.000 09/09/2010. | 11/15/2024.
196707 QZ 9 |COLORADO ST BRD GOVERNORS UNIV ENTERPRIS.......ccoovieerniirerniinns | veeree 2| 1FE 158,576 |...112.215 168,323 ....150,000 153,341 (965) | vvvvevreinriiens [ e [ 5.000 12/18/2013. | 03/01/2033.
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20281P  UN 3 | COMMONWEALTH FING AUTH PA REV.......oeuiriirierineeienicesssisessesiesens | cevenns 2| 1FE 166,980 |...115.397 | .ooovvvrcrinnee 173,096 | oo 150,000 159,870 (G720 SN ISR IO 5.000 |...... 3.650 04/10/2015. | 06/01/2032.
249182 FF 8 |DENVER COLO CITY & CNTY ARPT REV.....cvviiviiiieiseiersiisissierssssienes | seveees 2| . 1FE 156,290 |...109.571 164,357 ....150,000 152,300 (736) | evvveveverrinrirens [ v [ 5.000 12/11/2013. | 11/15/2027.
254845 HF 0 |DISTRICT COLUMBIA WTR & SWR AUTH PUB UTI...... 2| ... 1FE 178,245 |...110.451 .165,677 158,228 (2,832) ......5.000 03/14/2012. | 10/01/2025.
41422E DM 2 |HARRIS CNTY TEX MET TRAN AUTH SALES & US.......cocoviiiviririncireinen [ rvi 2| 1FE 403,106 |...106.470 399,263 381,094 (3,140) [ .oooveiriicins | e | s 5.000 12/13/2011. | 11/01/2036.
455141 GJ 4 |INDIANA TRANSN FIN AUTH HWY REV......cocomirmminrenirneenerrernenneninnnenns | cvvves | oo | vevrernnee | e TFE | s 150,030 |...108.126 135,158 131,354 (2,029) 5.500 10/13/2011. | 12/01/2022.
455160 AQ 4 |INDIANA UNIV LEASE PUR.. 2| 166,589 |...111.973 .167,960 156,743 (1,824) ......5.000 02/05/2014. | 06/01/2030.
46246K  3E 0 [IOWAFIN AUTH REV.....coiiiiiiiiiiiiieiniiierss s sssssessessssssesssssnes. | ovens 2| 1FE 300,480 |...120.853 296,090 283,729 (5,370) [ covvvererrerervrrnee [ veereemrineirsnnniens e 5.000 10/13/2016. | 08/01/2032.
485429  Z4 9 |KANSAS ST DEV FIN AUTH REV......ccooiiiriniierieriseenseisssssessesssssssessnsens | oneees | oo | veverneenns (. TFE| oo 106,550 |...112.553 112,553 105,364 (A78) | cevereereeirerrnens [ e [ e 4.291 06/07/2017. | 04/15/2029.
516391 AP 4 |LANSING MICH BRD WTR & LT UTIL SYS REV......coumririiriirerncirerssisernnis | veveees 2| 1FE 155,880 |...105.612 | .... 158,418 151,054 (665) | vvveevreiriiens [ [ 5.000 05/25/2011. | 07/01/2028.
517039 TM 5 |LAREDO TEX WTRWKS SWR SYS REV......c.oevumiriniieriericinseisninerisesinenes | vrenes 2| 1FE 123,508 |...118.935 | ....ccccoverrnnee 118,935 | oo 100,000 115,872 (2,372) [ oo | e | s 5.000 08/23/2016. | 03/01/2030.
546486 AM 3 |LOUISIANA ST HWY IMPT REV. 2| 1FE 180,314 |...112.462 168,693 ....150,000 161,203 [RNVESK) T PSRN INVORRIR IOV 5.000 03/14/2013. | 06/15/2025.
546540 RE 7 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C.......cccooveverrumrrinirnerreniines [ v | [ roverirenns | vevens 1FE| oo 125,000 |..... 99.651 | .... 124,564 ....125,000 125,000 2.596 12/06/2019. | 07/01/2027.
56045R  ED 7 | MAINE MUN BD BK.....coorvvirierriniiierieeieeesenissnsesiesssessssessssssssssesssessssessens | eonees | o [ weveverenens | vevens {1 =5 483,952 {...107.093 | ...ccovvvrnne 439,081 | .ovvorrirenns 410,000 425,176 (7,948) [ ..o | e | s 5.000 10/11/2011. | 11/01/2021.
56185P CF 8 | MANATEE CNTY FLA SCH DIST SALES TAX REV.......ocovvviirerniiriensiesisriinns | e 2| . 1FE 116,184 |...123.840 123,840 | oo 100,000 112,106 (1,465) [ ..o | e | s 5.000 02/02/2017. | 10/01/2028.
575831 FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV........ccovumerrermeerinineiinns [ eoveeen | oo | evviene 12] TFE| oo 275,000 |..... 99.372 | .... 273,273 | ....... 275,000 275,000 [ .ooovverrirerirneeiinis | evrrerienineeeens | evrrsereneneees | e | e 3.273 11/01/2019. | 05/01/2039.
57586E JU 6 |MASSACHUSETTS ST HEALTH & EDL FACS AUTH.......coovvvimiimninineiineins | oneee | oo | veverneenns (. 1FE| oo 217,746 |...116.601 | ...ccoovvvnncen. 233,202 | ....... 200,000 206,215 (1,347) 5.250 06/18/2009. | 02/15/2024.
586200 QK 6 |MEMPHIS TENN SAN SEW SYS REV......cocviiviniieriineiesisisnensiersssseesnnes | seveees 2| . 1FE 167,298 |...102.859 154,289 ....150,000 152,035 (2,644) [ ..o | e | s 5.000 09/19/2013. | 10/01/2023.
592098 M6 1 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C......cocooevereermireriserinens [ woreees 2| 1FE 172,140 |...112433 | .... 168,650 ....150,000 159,291 (2475) [ oo | e | e 5.000 05/29/2014. 07/01/2032.
592646 6R 9 |METROPOLITAN WASH D C ARPTS AUTH ARPT SY....ovrirviieennneisesniinn | vevees 2| 1FE 172,710 |..115.780 | covvvvvrrvrrnes 173,670 150,000 161,463 (2,196) [ .ooveverreervnines [ vrereeerineineenniens s 5.000 05/30/2014. | 10/01/2027.
59333P  H7 6 |MIAMI-DADE CNTY FLA AVIATION REV......cormiiirieeririnirierieresensssessssiens | ceveens 2| 1FE 113,425 |...114.155 114,155 ....100,000 107,278 (1,397) [ oo | e | s 5.000 04/21/2015. | 10/01/2031.
59333P K4 9 |MIAMI-DADE CNTY FLA AVIATION REV.....cioiiririeireriineiineniesesesssessssssnns | ceveens 2| 1FE 122,492 |..115.929 | .... 121,725 ....105,000 114,127 (1,760) [ oo | e | e 5.000 12/16/2014. | 10/01/2025.
64971Q 3D 3 |NEW YORKN Y CITY TRANSITIONAL FIN AUTH......ccvvveerimrireririniirineiirenes [ s 2| 1FE 173,226 |..112.459 | ..occvvvvcrnnnne 168,689 150,000 159,600 (2,700) [ oo | e | s 5.000 04/30/2014. | 11/01/2027.
64971W TV 2 |[NEW YORKN Y CITY TRANSITIONAL FIN AUTH......oovoirireererinrineerennsnines | ceve 2| 1FE 174,957 |...116.816 175,224 ....150,000 163,906 (2,495) [ ..ooveoerirererins | e | s 5.000 04/21/2015. | 02/01/2033.
64985H JE 8 |NEW YORK ST ENVIRONMENTAL FACS CORP REV.......cccocrmrmrrrremrrernnnns [ ovree [ | verrvernns 1 e 1FE| v 145,907 |...100.742 | .... 151,113 ....150,000 148,835 599 | oo | e | e 2.306 11/04/2014. | 11/15/2021.
64990C 3C 3 |NEW YORK STATE DORMITORY AUTHORITY.......vvvuervrmerrerercerreinernnerienes | cevee 2| 12 263,510 |...106.989 | ...ccoovvvvrnece 256,774 | .ooooeverens 240,000 244,673 (2,534) [ oo | e | s 5.000 05/19/2011. | 10/01/2022.
64990C  3H 2 |NEW YORK STATE DORMITORY AUTHORITY ......coovuciimriiniirinniicnniieiiienes | v 2| 1FE .10,980 |...106.411 ...10,641 10,195 (10B) [ .evrrererericeens | cerrvererseireeenines [ s 5.000 05/19/2011. | 10/01/2022.
64990E CK 1 |NEW YORK STATE DORMITORY AUTHORITY........cccomirmrimrrierirerernieinnines | ceveene 2| 1FE 171,101 |...111.068 .166,602 157,870 (2,505) [ ..o | e | s 5.000 04/16/2014. | 12/15/2028.
64990E CL 9 |NEW YORK STATE DORMITORY AUTHORITY.......oovuriimerimrirerieerneeinnines | eeenne 2| 1FE 169,199 |...111.006 166,509 157,171 (2,275) 5.000 04/10/2014. | 12/15/2029.
67760H JQ 5 |OHIO ST TPK COMMN TPK REV.. 2| 1FE 171,567 |..111.247 .166,871 158,430 (2,534) ......5.000 06/02/2014. | 02/15/2027.
709223 7M 7 | PENNSYLVANIA ST TPK COMMN TPK REV.....comiveriiririieinerierienesseesssinnes | voreees 2| ... 1FE 174,926 |...116.756 175,134 161,257 (2,642) [ coovvevererieiennns [ erereeerineireeenins [ 5.500 05/20/2014. | 12/01/2032.
71884A  VH 9 |PHOENIX ARIZ CIVIC IMPT CORP EXCISE TAX......ccovvrrirmrirernrneirerissersennns | coveres 2| . 1FE 450,000 |...104.290 469,305 450,000 | ..o | e | e | e [ 4.957 05/18/2011. | 07/01/2025.
73358W KN 3 |PORTAUTHNY &NJ.. ..143,808 |...100.710 .151,065 148,197 902 2.250 11/04/2014. | 12/01/2021.
73358W  TM 6 |PORTAUTHNY &NJ.. 117,798 |...113.031 113,031 107,937 (P00 SRR INVORRIR DOV 5.000 11/12/2014. | 09/01/2023.
746189 PR 4 |PURDUE UNIV IND UNIV REVS.......ooiiiriririiniieinsicierississsessssissssienss | seveees 111,943 |...101.958 101,958 | oo 100,000 100,689 (1,342) [ o v s 5.000 02/11/2010. | 07/01/2024.
795576  FP 7 | SALT LAKE CITY UTAH ARPT REV. 2| 1FE 262,246 |...114.576 .259,310 | . 225,000 253,402 (3,317) ......5.000 05/16/2017. | 07/01/2030.
79574C  AS 2 |SALT RIVER PROJ ARIZ AGRIC IMPT & PWR Dl.....cccoovivierrireiieisrirseiines | crvns 2| 1FE 114,559 |...117.197 MTA97 | oo 100,000 108,469 (1,407) [ oo | e | s 5.000 05/26/2015. | 12/01/2035.
79765R  4W 6 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL......ccveervrcriereneeieniserirenes | eeveees [ oo [ e 12] TFE| oo 200,000 |...100.147 200,294 200,000 200,000 [ .oooverrirerirenrrnis | v | e | e | v 2.803 12/13/2019. | 11/01/2031.
833102 ZC 3 | SNOHOMISH CNTY WASH PUB UTIL DIST NO 001 2| 1FE 111,794 |..117.185 117,185 ....100,000 107,230 (1,077) .5.000 06/19/2015. | 12/01/2040.
880591 EH 1 |TENNESSEE VALLEY AUTHORITY (51000 R PP RS L1 I 249,144 |..137.827 | ................275,654 | ...... 200,000 239,505 (1,323) 5.250 09/06/2011. | 09/15/2039.
916277 KQ 8 |UPPER OCCOQUAN SEW AUTH VAREGL SEW REV.......cccovuvermrrerrvrnerens | veveene | oo | erveeren | s 1FE .210,598 |...106.631 | .................213,262 | ....... 200,000 202,826 (1,053) [ coooeererenerrerins | e | e 4.650 06/09/2011. | 07/01/2022.
917567 EY 1 |UTAH TRAN AUTH SALES TAX REV.......ccovimiiiniircinincirnrnerssnserenssssenens | veveene | oo | eeeeen 1,2 [ s 1FE ..126,365 |...100.661 | ...............125826 | ..oovvrirrrrnnee 125,000 126,360 (£ USRI VORI IOV 3.393 12/12/2019. | 12/15/2036.
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928075 FE 5 |VIRGINIA PORT AUTH COMWLTH PORT FD REV......ccovvviieierseierieninenes [ eoreees 2| 1FE 160,854 |...101.958 | ....cccvrvrennee 152,937 | oo 150,000 150,720 (1,398) [ .ooocerrererrerins | cevrveiserierinenns | e 5.000 |...... 4.021 | JJ....... 08/18/2011. | 07/01/2034.
940093 7B 7 |WASHINGTON ST UNIV REVS.....c.oiivimiririieieiiiseenisisisssisessssssesssssees | seveees 2| 1FE 117,723 |...116.265 116,265 ....100,000 109,899 ((Y AT SRR IRRR DR 5.000 |...... 2.950 |AO...... 02/12/2015. | 04/01/2030.
977100  FD 3 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION......ccovvemmisirmnerenninenes | worenes 2] ... 1FE 175,602 |...118.535 177,803 150,000 169,129 (2,724) | oo | e | s 5.000 |...... 2.789 |MN...... 07/24/2017. ] 05/01/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 9,657,931 XXX 9,577,297 |. .8,675,000 | ..cooovvenne 9,117,081 | oo (L (98,341) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3M13IWQ VU 3 [FHZJ0B17 - RMBS......oioieireireireeiseiie i ssesssessnns | seeesns 1 ...37,722 |...107.244 .37,429 37,697 B | s [ s [ e 4.000 06/14/2011. | 10/01/2040.
BM3MWR N9 2 [FH ZI1316 - RMBS....ooiiiicirieieisieiesieisssee e ensssssssesssens | sevnes 1. ....37,631 |...107.247 37,596 A IR FOTURORIOON DO 4.000 06/14/2011. | 02/01/2041.
3131X6  GY 0 [FH ZK2915 - RMBS......ooooceeeeieeeeieeeveeeseeeesseesseessseeeeeeses s sssesssessnsenees | oaveens 1. ....79,888 |...103.611 79,680 () SRR VRTINS IOV 3.500 01/20/2011. | 01/01/2026.
3131X6  JC 5 |FHZK2959 - RMBS......coooiiiiiiiieireiiesiesisee st sissssssisssssssssssesenns | eveens 1. ....24,841 |..103.613 24,780 (B) [ everererernreerinnn | e | e 3.500 01/20/2011. | 02/01/2026.
3131XJ DM 1 [FHZL2808 - RMBS........iiuiiiieiiriicnisisiiesisssessesisssissesiessssssessssninns | oveons L1 79,048 |...105.411 78,856 188 | oo [ e [ s 3.500 02/23/2012. | 03/01/2042.
3131XJ PD 8 [FHZL3120 - RMBS......ooiieiiiieiieiieeise st esessessssssssssssinns | eeenns ....73,158 |...105.406 . . 73,014 36 | e [ s [ e 3.500 04/27/2012. | 05/01/2042.
3131XM  E8 4 |FHZL5559 - RMBS.... st | crries . .. 77,824 |..103.195 | .... ...78,604 .76,170 77,600 15 | s [ e [ 3.000 05/22/2013. | 04/01/2043.
B13IXN 65 7 |FHZL7181 - RMBS.....oivieireicieeieriessessesis e ssessesssessssisssssesssesssneess. | voneees L1 [ 564,216 |...107.906 | ....coovvvvrnecs 581,823 | ....... 539,194 558,952 (1,9102) [ oo | v | e 4.000 10/08/2013. | 10/01/2043.
3131XQ  TK 2 [FHZL8654 - RMBS.........ooiiicciiiciis e | ereees ....34,900 |...105.965 ...34,849 32,888 35,238 82 [ v e [ 4.000 11/05/2014. | 11/01/2044.
3131XR BB 9 |FH ZLI034 - RMBS.......ooovirrirreimeiicriessiessenisisessesssesssessssssssssssesssesssneess. | voeees 4].. . . ...105.342 111,892 ...106,217 110,554 (B59) [ coreverrerrrerierins | eevrerernerirerinneins | s 3.500 02/24/2015. | 02/01/2045.
BM3IXT VP 2 [FH ZMOB22 - RMBS.......oouieiiiiieiieeissieiissisessiessssessesssssssssessssssssesenns. | coenne | o [ woeevenenes 7} I L1 [N 181,835 |...105.330 181,630 521 [ e [ e [ e 4.000 01/19/2016. | 12/01/2045.
313290 FV 4 |FHZA1080 - RMBS........cooiiiiieriiicieiisissiesississsis e sssssssssesssssssssessnnas. | sevnes ....22,810 |...107.239 22,818 T | e [ | 4.000 06/14/2011. | 12/01/2040.
313200 PX 9 |FH ZA1338 - RMBS.......oveiieeeeeesieeessssieeseese s essesese s esseessssssesenes | seieees 41.. . ....86,676 |...103.031 86,333 (12) | cvvererererireeienns [ ervrrersrseiienenis | aves 3.000 07/19/2012. | 08/01/2042.
31320K X3 3 |FHZA2498 - RMBS.......co.vvireiiiiciieeiesiisess s siesissssssssssssssessssssssssssssssnssss | onenee | a0 | vevesessnns 7N I L1 I 419,866 |...104.251 419,267 (B6) [ veooverrrereriireiis | e | e 3.500 05/24/2018. | 03/01/2038.
313204 BK 9 [FH ZSA474 - RMBS......oooeveeeeeeeeeeeceeeereeeeseeeeeereseesesesesseseesessesssseseressesnes | vveren ...61,583 |...105.406 61,407 10 | s [ e [ e 3.500 02/23/2012. | 03/01/2042.
3132A4 NN 4 [FH ZS3997 - RMBS.......coeviiiierieiiiesis s ssssesssssssssssses | coenies 4].. . ....50,299 |...108.191 49,926 (1)) SRR IVPRIRRRRIRN IOV 4.000 09/26/2014. | 08/01/2044.
3132A5 A4 7 [FHZS4527 -RMBS.......cooeveeeeeevieieseeeiesesessiesssiesesssssesssssssssssssssssssssses | vovnsee | oo | enrinrenn A L1 [N 104,367 |...106.601 104,964 59 | o [ s [ e 4.000 08/28/2013. | 08/01/2043.
3132A5  EU 5 [FH ZS4B47 - RMBS.....ooeeveeeeeeeeeeeeeeeereeeseeeeeeressseesesesseeseessssessesesssessesenes | ceverns ...99,492 |...104.465 99,598 LIS [T ORI PR 3.500 03/29/2016. | 01/01/2046.
3136A5 YC 4 [FNR 1230M ED - CMO/RMBS..........cormriiirirniierniieeerissisisesssissssssessssssssses | wovenes 4].. ..101.160 78,795 (TA7) [ v | e [ s 2.500 04/19/2012. | 04/25/2031.
3138A5  TA 0 [FNAHAT44 - RMBS.......coooieiriieirerisirnesiesisseseessssssessesssssssssssssssessesssnees | conenen | oo | vevesneenns 7 I ...103.632 59,912 [((E:) ) TSN VIR IO 3.500 01/13/2011. | 01/01/2026.
3138A9 PSS 7 [FNAHT7632 - RMBS.......cooiiiiiiiiiriniicieieresissiesisi s ssssssiensessssesesssnes | coeres 4].. ...107.258 348,963 243 | e [ | 4.000 07/27/2011.| 08/01/2041.
3138EK  JA 4 [FN AL2956 - RMBS.........oovvirieriiiiniiierienieeisseisssiesiesesesessssssssssessesssensss. | avveees 4].. ..101.428 73,199 (1<) [N ISR DY 2.500 12/13/2012. | 01/01/2028.
3138EN  7M 5 |FNALB299 - RMBS........oiiiiiiineiienieeseisseisssse s esssesssssssssss s sssessssins | seeees 4].. ...105.343 124,339 (855) | ceverueernerneinens [ eneerenineinerienes [ e 3.500 01/13/2015. | 01/01/2045.
3138ET DZ 6 |FNAL8219- RMBS 4 ...106.069 86,604 (551) .. 4.000 04/20/2016. | 02/01/2046.
313BWG  EZ 3 [FNASBA5T - RMBS........coeiiireiieriecieeisssse s seesesssssssssessessssssssssnes | eveens 4].. ...105.803 71,913 (G070 SOOI URPORRRRTRRION DR 3.500 01/22/2016. | 01/01/2046.
3138XX  H7 4 |FN AWT453 - RMBS........cooiiiiiiiiniiceinininissie s siesssseies | coenes 4. ....38,168 |...107.076 38,158 (B67) [ everrererevereerens | eevreriersnineeenines [ s 4.000 10/14/2014. | 09/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS 4 .144,562 |...105.511 142,173 (1,256) .....3.500 01/15/2015. | 12/01/2044.
3140JA TS 7 |FNBM5960 - RMBS... 4].. ..250,113 |...104.102 250,432 319 [ s [ e [ e 4.000 05/14/2019. | 08/01/2048.
3140JQ TE 3 |FNBN7748 -RMBS.... 41.. 385,329 |...104.086 384,715 (B13) ] cevvreerrririiens [ [ 3.500 09/27/2019. | 09/01/2049.
31400A NN 6 [FN CA3096 - RMBS... 4 1,129,433 |...105.628 ...1,130,967 1,535 oorr4.500 03/22/2019. | 02/01/2049.
3140X4 H2 5 |FN FM1148 - RMBS 4].. 606,572 |...103.746 607,260 688 [ ..o [ e [ 3.500 06/26/2019. | 12/01/2048.
3140X4 M4 5 |FNFM1278 - RMBS 4].. ..460,251 |...102.862 459,627 (624) 3.000 07/30/2019. | 07/01/2034.
31410L UV 2 |FN 890796 - RMBS. 4 ..161,836 |...104.749 161,695 (205) .....3.500 01/17/2018. | 12/01/2045.
31418A  YP 7 |FNMA1617 - RMBS... 4].. ....718,749 |...102.953 77,960 (249) | evvveerrrriiens [ [ 3.000 10/11/2013. | 10/01/2028.
314188 U3 1 |FNAD5101-RMBS.... 4].. ....34,897 |...103.606 34,723 ()] ESTSTTRRIN IV B 3.500 01/13/2011. | 12/01/2025.
31418V KJ 0 |FN AD7496 - RMBS.... 4. ....66,559 |...103.619 66,262 [(CE:) ) OUTION IUIRRIN IOV 3.500 01/13/2011. | 01/01/2026.
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2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUNMHIES. ... ssnsenes 6,351,819 XXX | s 6,452,458 | ..o 6,144,655 | ..ot 6,337,609 | ..o (2,911) 0 0 XXX XXX XXX | s 19,117 | s 133,302 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations............c...iiiiiiiiniieiiississienssesssissssssinnnes | wveninnes 16,009,750 XXX | s 16,029,755 | ..oovvvee. 14,819,655 | .......... 15,454,690 | .ooovvivvciriiiinnnnd0 | i (101,251) 0 0 XXX XXX XXX | e 126,109 | ........ 516,513 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y  AQ 2 [ABBVIE INC....cooviiirniriiirrnisrierisersniseirennsisseesisssssseniensnssssenssssssssssssensenins | eonenee | oo [eoeeee 1,2 e 2FE | i 199,650 |...105.648 | .....cccovvenee 211,29 | ....... 200,000 199,797 34 | [ [ 3.600 05/05/2015. | 05/14/2025.
00507U AS 0 |ALLERGAN FUNDING SCS........... ...97,437 |...105.091 105,091 | covooveeiiane 100,000 98,460 260 | oo | e | s 3.800 10/26/2015. | 03/15/2025.
009279 AC 4 |AIRBUS GROUP SE . ..197,538 |...110.840 .221,680 200,000 197,661 46 ....3.950 04/05/2017. | 04/10/2047.
010392 FC 7 |ALABAMA POWER CO A 1FE ..295,248 {...100.880 | .................302,640 | ....... 300,000 299,557 LS RN ISR DRt 3.375 06/22/2011. | 10/01/2020.
0258M0 EL 9 | AMERICAN EXPRESS CREDIT CORP......cccvvvirirrireeiiemcisneriesineesensssenes | voreees 2| ... 1FE 100,310 |...106.232 | ...oovereerrnn 106,232 | o 100,000 100,239 [722) 1 [SOUTON VTR IO 3.300 05/18/2017. | 05/03/2027.
035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC.........ccccserirmivnrimniernninererisnserens | veveens | oo | vernrene 12| 2FE| i 199,666 |...106.188 | .................212,376 | ....... 200,000 199,784 31 [ e e [ 3.650 01/13/2016. | 02/01/2026.
03524B  AF 3 | ANHEUSER-BUSCH INBEV FINANCE INC........ccccvivermimiiminirirerinnninnisneiennis | enere | oo | veverneenns (A 2FE| i 166,407 |..113.425 | ...cc00eee0n 170,138 | e 150,000 164,777 (3B0) | vvveererirriiens [ e [ e 4.625 02/10/2015. | 02/01/2044.
05531F  BH 5 [BB&T CORP.......coomiiiiiniinciierisssiesies e ssesssssssnias | eeenns 2| 1FE 299,748 |..101.317 | .o 303,951 | oo 300,000 299,768 20 | o [ e [ e 2.500 07/23/2019. | 08/01/2024.
07274N AL 7 |BAYER US FINANCE I LLC......ccostvirrinerirerirerineeinnisnrsenireressesssisnsssesienens | eoveene | oo [eoveenn 1,2 e 2FE | i 198,542 |...109.159 | ................218,318 | ....... 200,000 198,712 15 | e [ [ 4.375 06/19/2018. | 12/15/2028.
125896  BK 5 |CMS ENERGY CORP.......cocoviriririreerrrissrienieneseessnsssssesssssssssssnsssssssssns | sevnee | oo [ eevenen 1,2 [ s 2FE| i 110,386 |...105.536 | ....c.cce00rn 105,536 | oo 100,000 104,353 (2,136) [ cooocernrererrerins | v | s 5.050 02/07/2017. | 03/15/2022.
126650 CL 2 |CVS HEALTH CORP.......coorirvririirinnisrinriersnnneiensssissesssessssssssensssssssessssnnns | onnne o0 | verenens 1,2 i 2FE| .. 197,988 |...106.511 | ................213,022 | ....... 200,000 198,786 192 | e [ [ 3.875 07/13/2015. | 07/20/2025.
166764 AH 3 | CHEVRON CORP........cccostrirrrnerieririrnreinnrerienssenesssessssssssssensessssessssssensnens | sevnee | oo [ eeveeen 1,2 [ s 1FE| .. 244,873 |..104.106 | .................260,265 | ....... 250,000 247,968 BAT | oo | v | s 3.191 10/08/2013. | 06/24/2023.
172967  FT 3 | CITIGROUP INC.....cocovriinririiniieireeiseisesissisesssesssssesssssssssssssssssssesssssssssns | sevnes | oo | evonsinenns | oveee 1FE| oo 215,372 |...104.849 | .................209,698 | ....... 200,000 205,640 (2,648) [ ..o | e | s 4.500 02/24/2016. | 01/14/2022.
20030N  BM 2 [COMCAST CORP.........cervrieiniirrinrisisirsniersssssesssssssssessssssssensssssssssssenssssens | voenne | oo | vevenens 1,2 | vives 1FE| .. ..249,060 |...114.129 | .................285,323 | ....... 250,000 249,242 37 | e | e [ e 4.200 08/05/2014. | 08/15/2034.
21688A AF 9 |RABOBANK NEDERLAND (NEW YORK BRANCH)........ccosvvuumermerineerneniiniinnns | vevenee [ oo | eevevirinens [ e 1FE]| .. ..201,752 {...100.598 | ......c..........201,196 | ....... 200,000 200,602 (561) | vovorreeeeereeeeereee [ eevvereseeeerieinneeses | o 2.500 11/27/2017. | 01/19/2021.
23636T  AA 8 [DANONE SA......oooiirirernnnerernsisssnssnssssssessssssssessssssssssssesssssssssesssssssses | sovene | G [rvvnvnninan | i 2FE | oo 237,450 |...102.249 | ..ccoovvvrine 255,623 | ....... 250,000 245,960 1,545 | oo | e | s 3.000 12/18/2013. | 06/15/2022.
254687  CZ 7 |WALT DISNEY CO....ovvviuirerierienierisenerisssiensenssssesessssssensensssssssssenssns | eonneee | | overens 1,2 | e 1FE| .. ..100,237 |...107.034 107,034 ....100,000 100,123 (23) [ oo | e | s 3.700 09/24/2014. | 09/15/2024.
254687 DD 5 |WALT DISNEY CO....coocvurriirrriiceniicienineienseiesesssseensssssssssssesesssssensessnne | veveene | oo | evveeen 1,2 [ s 1FE| .. ....99,761 |...108.259 108,259 ....100,000 99,852 21 | s | s [ e 3.700 10/14/2015. | 10/15/2025.
254700 AQ 2 |DISCOVERY COMMUNICATIONS LLC.......oevuevremrimerierirrinnnierinnnirenrenenee | eeveene | oo [roveenn 1,2 s 2FE| o 99,874 [...101.920 | ..cccorvrrrnece 101,920 | oo 100,000 99,924 22 | o [ s [ 2.950 09/07/2017. | 03/20/2023.
26441C AL 9 |DUKE ENERGY CORP........csvvririiirerierinenieniseessenssssnsssensssssssnsssssssssnesses | eovnene | o [ eovenenn 1,2 | oevens 2FE ..155,320 |...106.113 159,170 ....150,000 152,584 (T2 [T ORI DO 3.950 09/15/2015. | 10/15/2023.
26442C  AS 3 | DUKE ENERGY CAROLINAS LLC.....ccevrirririiersiieierinisserssieisnsssesssssesses | ovens A2 1FE| .. ..146,744 |{..103.308 ....150,000 147,042 298 | e [ | 2.950 03/19/2019. | 12/01/2026.
264420 AG 9 |DUKE ENERGY PROGRESS LLC.........couvurrereieinerinerieniseessssissssesssssssnenss | woveeee | oo [ voreeens 12] {115 249,953 |...109.118 | ...c.cc00ee0..n 272,795 | ... 250,000 249,963 L J [TV IFTRTORORPRTRRN VPOt 3.700 08/06/2018. | 09/01/2028.
31428X  BM 7 [FEDEX CORP......cocooviiiiiiriiisciiscicee s | eriies 103411 ... 206,822 | ... 200,000 199,415 T [ e e [ s 3.300 01/03/2017. | 03/15/2027.
377373  AG 0 | GLAXOSMITHKLINE CAPITAL PLC.......coomiiieiriierierierieissieneniesiensseenes | woenes 104300 | i 443,275 | 425,000 425,838 (115) | cevereerrrinrinens [ e [ e 3.000 03/27/2019. | 06/01/2024.
38141E  C2 3 | GOLDMAN SACHS & CO....covvuuriurrinrirrirseesssisessessesessessssissssesssesssssssssins | seeenns 2105770 | 211,540 | e 200,000 202,254 (A79) | covereererineinens [ e [ e 3.850 12/09/2014. | 07/08/2024.
46625H JE 1 |JPMORGAN CHASE & CO......... ...103.465 200,000 200,814 (282) 3.250 10/30/2015. | 09/23/2022.
58013M  EZ 3 | MCDONALD'S CORP.......coevirireimeineinerisssiessensssesesssessessenssssssssssssssens | voeees ...118.604 118,604 | oo 100,000 105,859 (286) | vvvevereeeneirens [ e [ e 4.700 05/09/2017. | 12/09/2035.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO......cooomiriciiiiiieririsniissiseiienisesssissiiens | coenes ...100.889 100,889 | .ooovvvianes 100,000 100,058 (65) 3.000 02/15/2018. | 11/15/2020.
58933Y AT 2 |[MERCK& COINC ..110.628 .276,570 250,000 248,703 31 +.....3.700 02/05/2015. | 02/10/2045.
61761 3R 8 | MORGAN STANLEY ...103.254 206,508 | ....... 200,000 201,219 (165) | cevvvneerneerneirens [ erveerremiseiserienes [ e 3.125 09/08/2016. | 07/27/2026.
655844 BZ 0 |NORFOLK SOUTHERN CORP........ccvirmiriirerinieirenisisisssiensssssesenssssssssessnens | sevenes ..109.910 274,775 | ....... 250,000 249,511 AT | oo | e | e 3.800 07/30/2018. | 08/01/2028.
666807 BG 6 | NORTHROP GRUMMAN CORP ...104.255 .156,383 ....150,000 146,645 856 [ oo [ e [ e 3.250 01/22/2014. | 08/01/2023.
67021C AN 7 [NSTAR ELECTRIC CO.....cvviriiriiiiierinisiesiessessiessssseeessssssssesssssssssssnes | ovenes . . » ...105.599 263,998 250,000 256,490 (328) 3.250 06/14/2019. | 05/15/2029.
674599 CW 3 | OCCIDENTAL PETROLEUM CORP........ccosvvimrumcrierrierierirsessnssssnessensenens | vvenen | oo | coveeens 12] 2FE| i 149,805 |...101.634 152,451 ....150,000 149,820 15 | oo [ e [ e 2.900 08/06/2019. | 08/15/2024.
69353R FG 8 |PNCBANKNA... 2| 1FE 469,595 |...104.328 521,640 500,000 473,025 2,897 .....3.100 10/23/2018. | 10/25/2027.
713448  BY 3 |PEPSICO INC....c.coviiiiiniiriirieisieerssiseiesisisesssisnssssssssesssssssssessssssssssnsnnss | nevenns | oo | eerevenenns 1 e 1FE| v 238,633 |...102.091 | .................255,228 | ....... 250,000 246,745 TA16 | oo e | v 2.750 10/08/2013. | 03/05/2022.
717081  EP 4 |PFIZER INC...c..oviviereierierineeieeiseisenissssensesssssesssnsssssssssesssssssssssssssssssens | eonnene | o | eonerens 1,2 | oevens 1FE ...109.668 109,668 ....100,000 99,859 14 | s [ [ 3.600 09/04/2018. | 09/15/2028.
717081 ES 8 |PFIZERINC....c.oviiiiiiiciiicisicnessisiessssiesssisseensssssssesssenssssssennnss | neneene | oo | evveeen 2 [ s 1FE ...103.860 181,755 ....175,000 174,925 14 | s [ [ 2.950 03/04/2019. | 03/15/2024.
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74005P BD 5 [PRAXAIRINC 249,595 |..104.276 | .................260,690 | ....... 250,000 249,650 10 | e [ e [ e 3.550 |...... 3.559 01/29/2015. | 11/07/2042.
751212 AB 7 |RALPH LAUREN CORP .199,590 |...100.381 | .................200,762 | ....... 200,000 199,946 84 2.625 08/13/2015. | 08/18/2020.
75625Q AB 5 |RECKITT BENCKISER TREASURY SERVICES PLC ..252,668 |...104.190 250,000 251,121 (296) .. 3.625 03/26/2014. | 09/21/2023.
855244 AR 0 | STARBUCKS CORP 249,720 [..111.491 | ..c.ccc.......278728 | ...... 250,000 249,741 24 | o | s [ 4.000 08/08/2018. | 11/15/2028.
863667 AB 7 |STRYKER CORP............... ..256,233 |...100.075 | .................250,188 | ....... 250,000 250,031 (812) | vevermrermrieeriens [ e [ e 4.375 01/31/2011. | 01/15/2020.
892331 AD 1 |TOYOTA MOTOR CORP ..500,000 |...109.834 ....500,000 500,000 ......3.669 07/10/2018. | 07/20/2028.
904764 BC 0 |UNILEVER CAPITAL CORP.. ..247,555 |..108.454 | ..............2T1,135 | ....... 250,000 247,848 221 [ oo | e | e 3.500 09/04/2018. | 03/22/2028.
913017 BV 0 |UNITED TECHNOLOGIES CORP. ..246,003 |...102.604 | .................256,510 | ....... 250,000 248,768 482 [ oo [ e [ e 3.100 10/08/2013. | 06/01/2022.
91324P  CU 4 |UNITEDHEALTH GROUP INC . ....97,945 1..100.346 | .........e0..... 100,346 | .oooeirnvnen. 100,000 99,173 665 | oo [ | e 2.125 02/16/2018. | 03/15/2021.
91324P  DJ 8 |UNITEDHEALTH GROUP INC......ccooviviirirririiienineiieriesesseisssesesieneesesseees 150,492 |..104.773 | ...cceveeeren 157,160 | e 150,000 150,388 (103) | eveveerrrirriiens [ e [ e 3.500 12/21/2018. | 06/15/2023.
91324P DK 5 |UNITEDHEALTH GROUP INC......ccooiirerimeinerierieiieeiesisessssissssessseseseenas ..100,350 |...110.349 | ... 110,349 | e, 100,000 100,315 [CCH 1 USSR VRN IOV 3.850 09/26/2018. | 06/15/2028.
931142 CB 7 | WAL MART STORES INC........ ..229,028 {..129.620 | .................259,240 | ....... 200,000 223,633 (1,046) 5.250 04/23/2014. | 09/01/2035.
976826  BM 8 | WISCONSIN POWER AND LIGHT CO......coconiuenrrnmnnmrnnnnsnissmssnssssnssnssness |evnenes | oo | oveene 2| et IFE | i, 99,708 |..103.257 | .ooovirernen 103,257 | i, 100,000 99,722 L R TSRO YR 3.000 06/17/2019. | 07/01/2029.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............cocuuiiiiiiniiiniiniiieisississisi s | sovesienes 10,411,869 XXX | s 11,031,566 | ....coo.eco. 10,400,000 | ........... 10,412,307 [ oo 187 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
06035R AR 7 | BANK 18BK14 A3 - CMBS......cooviiriiieieieiieeiesiieeiseississssssssssssssesssssanses | coenne | o [ ereeveenes 4| ... TFM | o 201,991 |...110.078 | .................220,156 | ....... 200,000 201,740 (198) | ovvvvererireirens [ v [ e 3.966 09/18/2018. | 09/17/2060.
065403 BB 2 |BANK 19BN17 A3 - CMBS........covviierniicrinriersnneiersnssssenssssssssssensnssesensanes | seveens | oo | eovnnenennidh | s 1FM ..252,499 |..106.552 | .................266,381 | ....... 250,000 252,316 (183) | ceveveerrrirriirens [ e [ e 3.456 ..5,760 | 03/21/2019. | 04/17/2052.
06540T  AC 4 |BANK 18BK11 A2 - CMBS.......ocvuuiriiieririieinersesssessensssissensssssssssessesssssssans | sovenns 4] ... 1FM .403,999 |...108.600 | ....cc.coe.....434,399 | iivoinneens 400,000 403,252 (4B8) | vevovererreirens [ e [ e 3.784 .15,136 | 04/13/2018. | 03/17/2061.
08162B  BD 3 [BMARK 19B11 Ad - CMBS........cooviiriirnireiernnisieniseisssssiensssssesessssessssnsenns. | eonenne | oo [ onrenrenes 41 ... M| 252,498 |..105.315 | .................263,287 | ....... 250,000 252,362 (136) [ evvrrvrerrrrreerens | cevreeevernssseeeninee [ s 3.280 05/22/2019. | 05/17/2052.
172910 AD 5 [CGCMT 18C5 A4 - CMBS.......oovveieeiecireeiesiessessesssssssssssssssssssssssssssnsss | conviee | oo | vevvenenidh | v, 1FM 205,991 [..111.797 | .................223,594 | ....... 200,000 205,178 (534) | evevrererinrriens [ e [ e 4.228 06/07/2018. | 06/12/2051.
17325G  AD 8 |CGCMT 16C3 Ad - CMBS........oiiiiiiiieeieineiseise e iseissssesssessssnnns | eeenns 4] ... 1FM .191,813 [...103.985 | .................207,970 | ....... 200,000 193,000 862 [ .o [ e [ e 3.154 08/08/2018. | 11/18/2049.
17326F  AD 9 |CGCMT 17C4 Ad - CMBS.......cooieiirirerierirereieeissisesisessssssesississensensns | vevnee | oo [ cevensiened 4| ... TEM | i 98,215 |...106.348 | ................. 106,348 | ...ccccovvnnnce 100,000 98,436 183 | oo [ e [ s 3471 08/10/2018. | 10/17/2050.
23305Y AD 1 [DBUBS 11LC3 A4 = CMBS.......oiveeeereeieeereeeeeeeseesessseessesssesssensesssessssessses | convies | oo | eevcvnrenidh | v 1FM .166,332 [...102.433 | ................. 168,703 | .....cccc...cc. 164,696 164,783 (195) | cevermeereernernens [ eneereniseiserienns [ e 4.551 08/11/2011. | 08/12/2044.
36250S AE 9 | GSMS 18GS10 A5 - CMBS. A .. 1M .514,983 |..111.080 | .................555,402 | ....... 500,000 513,080 (1,345) [ oo [ e s 4.155 07/18/2018. | 07/12/2051.
46591A  AZ 8 | JPMDB 18C8 A3 - CMBS.......ooviriieeeieiseierisssisesienssesssssssssssssensessnee | cevnees | o [ vererenenes 4| ... TFM | e 504,998 |...109.623 | ................548,114 | ....... 500,000 504,209 (505) | eveveermernerrnens [ e [ e 3.944 05/23/2018. | 06/16/2051.
92935)  BC 8 |WFRBS 1102 Ad - CMBS.......coiiiriiriiieineineiieiiesieessssiseessssesssesssesisssssans | seeees ..101.928 ....465,582 466,861 (2175) [ oo | e | s 4.869 06/15/2011. | 02/15/2044.
92936C  AJ 8 [WFRBS 11C4 A - CMBS.....c.oiieiiieieiisinessieissss s sessesssssssssssssssssssesss | covens ..102.719 ....750,000 750,032 (9B1) | evereerrirnriiens [ e [ e 4.902 07/21/2011. | 06/17/2044.
95000M  BP 5 |WFCM 18C36 A4 - CMBS...........oiumiiiierieeieeisesissiessesisesesessssesssssssisnsss. | soeees ..103.423 | ................284,413 | ... 275,000 280,755 (795) | cevvreereriseirnens [ e [ e 3.065 10/21/2016. | 11/18/2059.
95001 AW 7 |WFCM 18C44 A4 - CMBS ...109.697 200,000 201,660 (201) . 3.948 04/30/2018. | 05/17/2051.
95001R AW 9 |WFCM 18C48 A4 = CMBS........coveverreeeeeeseeeesieeeseeesesseeesseesseesseeseesesssneesnssns | avveins ..110440 | ................5562,202 | ....... 500,000 504,479 (504) | ovevrerrireirens [ e [ e 4.037 12/07/2018. | 01/17/2052.
95001W  BA 5 |WFCM 19C49 Ad - CMBS........ccocooiiiiiiiiiniinniiciisnissiissississssssssssssssssissisns | svvenes ..108.514 ....700,000 706,414 [CY40))] [T FUROTRRONIO PPN 3.760 02/21/2019. | 03/15/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . XXX ..6,054,915 ...5,698,558 (7,746) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14041IN FU 0 [COMET 192 A= ABS......cocviiirniciernennninnnssnnssesssssssessssssssssssssssssssessnsnne. | eovene | oo [vsnvneerdh | vt IFE | v 199,950 | ... 99.693 199,386 | ....... 200,000 199,955 5 [ e e [ 1.720 08/28/2019. | 08/15/2024.
14312Q  AD 8 |CARMX 164 Ad - ABS.......coovvnvirnerierineensnisssinesinsnissessesssssssssessssssenssnssnns | vevves | oo | vevverensidh | ot IFE | i 124,997 | 99.696 124,620 125,000 124,999 1 .....1.600 10/19/2016. | 06/15/2022.
17119B AD 9 |CCART 16B Ad - ABS.......ooiiiirirenecssiesinesnsiseissssssssssssssssssssssesssinses | ovneen | oo | convveeedd | e IFE | i 142,649 | .o 99.921 ... 142,676 142,673 B | e [ s [ 1.870 10/26/2016. | 02/15/2022.
17305E  GM 1 | CCCIT 18A3 A3 = ABS......oivirririeimiinirierieneseesssisssssesiesssessssssssssesssssssnss | seenes 103.954 250,000 249,924 28 | e [ s [ e 3.290 06/13/2018. | 05/23/2025.
254683 CE 3 |DCENT 182 A - ABS.....cooiiireinernrinseieniseissssssssssssesssssssssssssesssssssssssnesss | wonseen | oo | conevneedt | e IFE | 1iii000002...300,000 | ... 99.944 ....300,000 300,000 ..2.070 03/08/2018. | 08/15/2025.
34528Q FZ 2 |FORDF 181 A2 - ABS......ccccomiimiiiiirieinneissnsissinnssssssssssesssssssssenssssssssssnens | veenns | oo | vvsnenennddh | e IFE | 12,250,000 | ... 99.932 | ... 249,830 | ... 250,000 250,000 [ ..oorverrieririiniis e | e | e | 2.020 03/13/2018. | 05/15/2023.
34528Q GD 0 | FORDF 182 A= ABS.....ooiiiiireeierieeiesiesissessssssssssessesssessssssssssessesssensas | soeees .103.009 | .oovereerrnr 180,265 | e 175,000 174,976 14 | s | e | e 3.170 03/13/2018. | 03/15/2025.
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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
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F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated
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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
82652K  AA 2 [SRFC 171 A = ABS.....oioiiiriiieiiesiiseesssissess st ssssssssssessssins | eeenas . 2 100.723 | e 34,699 | ..o 34,450 | .. 34,448 (V1 ORI USRI PP 2.910 |...... 2.911 |MON... 03/13/2017. | 03/20/2034.
82653E  AA 5 [SRFC 19T A -ABS.....cooiiieiiieieteeiee e senns | ersns e ..100.899 | .o 98,992 | .o 98,110 | .. 98,108 [(0)F [FSESRTSRUOSNO ISPRPOROROOOPIRPORN BORPOR 3.200 |...... 3.222 |MON... 03/12/2019. | 01/22/2036.
92348P  AC 6 |VZOT 172 C - ABS OO PO POT R PPRTPPPPPTOROPIN IUTOOOR . 4. . ..249,975 |...100.127 250,316 250,000 | ... 249,994 T | [ [ 2.380 |...... 2.395 | MON... 06/13/2017. | 12/20/2021.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............c..ccc........ et renees 1,824,978 XXX | 1,840,387 | .............. 1,825,236 | ............. 1,825,078 | .o 0 62 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... . s | e 17,968,133 XXX | s 18,926,869 | ... 17,880,514 | ..ccvvenee 17,935,943 [ oo 0 (7,497) 0 0 XXX XXX XXX XXX XXX
Totals
7699999. Total - Issuer Obligations..........ccovwrrrirrsrererinnianes 22,107,859 XXX ] e 22,630,952 | ... 20,839,930 | ...ccoovv 21,441,834 | oo 259 | . (126,431) 0 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ..........rrwirriiriiriisisieiissrseriesssssesssnissnena 7,422,848 XXX ..7,537,794 7,183,554 | .. ...7,406,586 (3,820) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMIES. .......vuu it snsanens | osrssnsnsees 5,731,286 XXX .6,054915 | ..... .5,655,278 | .. ...5,698,558 | . (7,746) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMtIEs. ... 1,824,978 XXX s 1,840,387 | oo 1,825,236 | ..oooovneene 825,078 | oo 0 62 0 0 XXX XXX XXX XXX XXX
8399999,  GraNd TOtAl - BONGS..........cuureeeerererireisieeieeieeise sttt ssnsennianins | bieesieses 37,086,971 XXX | 38,064,049 | ... 35,503,997 | ........... 36,372,055 | ..ocoovvrirnnnnes 259 | .o (137,935) 0 0 XXX XXX XXX XXX XXX
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

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

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

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

001055 10 2 |AFLAC ORD 6,560 52.900 6,560 5,880 134 910 .| 10/09/2018.
00123Q 10 4 |AGNC INVESTMENT REIT ORD.......cocooommivimrrriimriiinniineniiseneiseneisenessesesnssesnnnenes. | envvenne | eee | ceevrnee 106000 | i 1874 | ....ccc.. 17.680 1,874 1,910 | oo 17 157 (36) .103/19/2019. | ..
00206R 10 2 [AT&T ORD...ciiuuiiiiiiiiiiiiie et ssienes | oo 46,271 39.080 46,271 | ... 39,676 2,445 12,479 | oo | e 12,479 .110/09/2018. | ..
002824 10 0 |ABBOTT LABORATORIES ORD... ...24,147 ..86.860 .24,147 328 356 .4,039 4,039 .| 05/29/1992.
00287Y 10 9 |ABBVIE ORD.......cooiiiiiiiimieiiriiisseiiesesiesessesessesess s essssesssissesiens | oeeeees ..21,781 | .........88.540 311 637 .(898) (898) .. .1 01/02/2013. | ..
003654 10 0 |ABIOMED ORD.........coooimmiirriiriiineissiessissssessssssssssssssssssssssssssssssssssssssnns | oo 8.000 1,365 | ....... 170.590 1,365 3BT | oo s [ | s (1,236) .| 10/09/2018. | ..
00507V 10 9 |ACTIVISION BLIZZARD ORD........cocosiriiirririeriieeiseneessssessnesssssessesssssssssssessssssenes | connenes | e | coneevinns 150.000 8,913 59.420 8,913 6,020 27 1,879 .| 06/28/2019. | ..
00724F 10 1 | ADOBE ORD......coitiririiirirrisisissie e ss s ssssssssessssssnsssssessns | aveenes 84.000 27,704 329.810 | .o 27,704 | ...... 21,350 8,700 10/09/2018.
00751Y 10 6 |ADVANCE AUTO PARTS ORD.......occomrviriiimeiimeminemissesiesesisssessesesessessssessssnens | coneenen | e | woveeeieinns 14.000 | oo 2242 | ........ 160.160 2,242 2,365 | oo 1 3 38 .| 10/09/2018. | ..
00766T 10 0 |AECOM ORD . 32.000 1,380 | oooovee 43.130 1,380 1,380 .| 12/16/2019. | ..
007903 10 7 |ADVANCED MICRO DEVICES ORD.........cccoooirriiriiiireiieneiisssiesseisssssisssssssesssneses | coienes [ eoe | covieniens 176.000 | oo 8,071 | oo 45.860 8,071 4,796 .4,822 10/09/2018.
00846U 10 1 | AGILENT TECHNOLOGIES ORD........cooiriiireiireiireiiecesiesesesesessesesssessseesssesnenes | ceevenns 62.000 5,289 85.310 5,289 4304 | .o 1 41 1,107 .| 10/09/2018. | ..
00847X 10 4 |AGIOS PHARMACEUTICALS ORD......cccevuirrmivrirerernnieiressssssiessssssssssesssssssssensns | cvesne [ one | eorersennonns 11.000 | .o 525 | o 47.750 525 497 28 .| 12/16/2019. | ..
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD o | [ e | s 43.000 | ..cooorriierii 10,105 | ........ 234990 | .o 10,105 7,066 | ..ooovorerricenenns 50 197 .3,222 10/09/2018.
00971T 10 1 | AKAMAI TECHNOLOGIES ORD.........cccvvuemrriimriemreiireiiseessessesesesssssssesssssseenens | oo 32.000 2,764 2,764 2,078 810 .| 10/09/2018. | ..
011659 10 9 | ALASKA AIR GROUP ORD.........coooiriiiniiiiiiiesiisesissssissssesssissssssssssssssssssenns | oo 24.000 1,626 1,626 1,534 17 92 .| 06/28/2019. | ..
012653 10 1 |ALBEMARLE ORD.......ccoooiiiiiriiiriiieceiiecesiecesissessesessesesssesssssssssessssessssesssennes | oo 21.000 1,534 1,534 2,043 | oo 8 30 (85) 10/09/2018.
013872 10 6 | ALCOA ORD......coomrvimmiiimniisesssesiseesssesssssssssesss s sssssssssnnsns | cvsnees 37.000 796 796 .866 (70) .| 06/28/2019. | ..
015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD.........ccoovuimeieirieineieneeiesesiesiesennens | v 20.000 3,232 3,232 2519 | 21 79 927 .| 10/09/2018. | ..
015351 10 9 |ALEXION PHARMACEUTICALS ORD.......cccotumriirnriiireririnsiressessssssiensssseenssssnnes. | vennns | oee | sovesneenenns 42,000 | .o 4542 | ....... 108.150 4,542 5,485 453 10/09/2018.
016255 10 1 |ALIGN TECHNOLOGY ORD.........ccorvuireiimeiirceiircesiscesisesesssssesssssesesssssssssesssssssnnnss | evvnnes | eoe | covereneeenns 15.000 | covooorerinn 4,186 | ........ 279.040 4,186 5,115 .1,044 .| 10/09/2018. | ..
017175 10 0 |ALLEGHANY ORD et e | eeriaas 3.000 2,399 2,399 2,231 168 .1 08/14/2019. | ..
018581 10 8 | ALLIANCE DATA SYSTEMS ORD.......cccooiimviiimriiineiiineiisssiisnesessssessssissnsesnsess 785 1,615 18 .(265) 08/08/2018.
018802 10 8 |ALLIANT ENERGY ORD... 2,573 2,390 17 183 .1 08/14/2019. | ..
020002 10 1 |ALLSTATE ORD 7,422 6,379 | oo 33 129 ..1,968 .1 10/09/2018. | ..
02005N 10 O |ALLY FINANCIAL ORD................ 2,475 2,166 55 640 .| 10/09/2018. | ..
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD 2,188 1,683 505 .1 03/19/2019.
02079K 10 7 |ALPHABET CL C ORD.....ccocoomirriimriiiriiisnrisssisnsisnsisssssnssssnsssssssssnsssssssssnens | connenes | e | ovenenernnn 52,000 | ciiiiiinn.69,525 | . 1,337.020 | oo 69,525 | ...... 59,310 15,255 .1 10/15/2019. | ..
02079K 30 5 |ALPHABET CL AORD 000 |...cccoeveeeev...85,630 | ... 1,339.390 | .o 65,630 | ...... 38,820 14,427 .1 06/12/2018. | ..
02156B 10 3 [ALTERYX CLA ORD...c.otuiirrieiriiieieiseieiessssiessssss s ssessssssesssssssssessssanes 9.000 901 . 901 1,187 .(287) .| 08/14/2019.
02156K 10 3 |ALTICE USA CL A ORD.........oomiiiriiiriineiissiesssiesssssssssssssssssssssssssssssssssnens | connenes 65.000 1777 | e 27.340 1,777 1,583 194 .| 06/28/2019. | ..
022098 10 3 |ALTRIA GROUP ORD.......ostivimiiirieisreiisssnissesisessisss i sssssssssssessnss | oneeees 215722 |1 49.910 | 15,722 | 16,573 265 557 823 . 08/14/2019. | ..
023135 10 6 |AMAZON COM ORD. 129,349 | ....1,847.840 | ................129,349 | ... 72,996 23,151 .| 12/16/2019.
023608 10 2 |AMEREN ORD . 3,118 90 544 .| 10/09/2018. | ..
02376R 10 2 | AMERICAN AIRLINES GROUP ORD.........ccocriirermrieernrisisessisissssssesssssessessssssnses | sosveees 80.000 2,294 2,685 32 (274) .110/09/2018. | ..
024835 10 0 | AMERICAN CAMPUS COMM REIT ORD........coooiriiireiimeiieeiseeisseeieseseeneneeeens 28.000 1,317 1,338 13 (21) .| 10/15/2019.
025537 10 1 | AMERICAN ELECTRIC POWER ORD.......coocmiiiiiriiireiireiiessinsnniseseissesessessieenees | v 96.000 9,073 .94. 9,073 7,014 260 .1,898 .| 10/09/2018. | ..
025816 10 9 |AMERICAN EXPRESS ORD........ccccooommmviimmriiinriiinnisnnisnsisneisnnsesnsssssssssnnssnnnss | wvvnnnes | eoe | wvennnnen 118,000 | i 14,316 | 124490 | oo 14,316 | ...... 12,267 184 ..3,355 .| 10/09/2018. | ..
025932 10 4 | AMERICAN FINANCIAL GROUP ORD..........cocoueriiimreiirreeisesissesiesessssesissessesesens. | cvieees 14,000 | i 1,535 | 109.650 1,535 1,396 58 139 .| 04/22/2019. | ..
026874 78 4 |AMERICAN INTERNATIONAL GROUP ORD.......ccovviririiernnieirerisesnsnsssisseenssennns | avvnnee | e | svvvernnene 172.000 | .covvvvririiians 8,829 | ......... 51.330 8,829 9,259 220 ..2,050 10/09/2018. | ..o
03027X 10 0 |AMERICAN TOWER REIT........cooiiiiiiriiirriinrerinseeisseniesesiessseesssesssssesssssssesnnes | coneeees 84.000 19,305 229.820 | .o 19,305 | ...... 12,403 | .o 85 303 .6,017 10/09/2018. | ....cccvvvvvnves
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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
030420 10 3 |AMERICAN WATER WORKS ORD.. 34.000 4177 122.850 4177 3,080 66 ..1,091 1,091 .| 10/09/2018. | ..
03073E 10 5 |AMERISOURCEBERGEN ORD 31.000 2,636 2,636 2,819 50 329 ..329 .| 10/09/2018.
03076C 10 6 | AMERIPRISE FINANCE ORD... 27.000 4,498 4,024 103 ..1,680 1,680 .| 10/09/2018. | ..
031100 10 0 |AMETEK ORD......couuiiiiiiiiciiriiriiissiisiissiesessss s sssssensssans | cnsiins ....45.000 4,488 3,456 25 A2 | | 1,442 .| 10/09/2018. | ..
031162 10 0 |AMGEN ORD. ..105.000 I 25312 | ...... 20,684 563 ..5,456 5,456 .| 04/22/2019.
032095 10 1 |AMPHENOL CL A ORD. 57.000 6,169 | ....... 108.230 6,169 541 | e 14 54 ..1,551 .| 10/09/2018. | ..
032654 10 5 |ANALOG DEVICES ORD..........cocoumiiimriiiniiiiniiissesisssisssssssssssssssssssssssssssssesnns | oo 8,438 6,161 153 ..2,344 .| 10/09/2018. | ..
035710 40 9 | ANNALY CAPITAL MANAGEMENT REIT ORD.........ccoovumieirieirrnniserieneiseneiisenens | o 2,317 2,509 | oo 62 271 (98) .| 10/09/2018. | ..
03662Q 10 5 [ANSYS ORD...coiiuimriimieriesriesss st | anesions 2,819 ..1,946 10/09/2018.
036752 10 3 |ANTHEM ORD......coiiviiiiiiciiiceiieceiieceeisessisessssessssessssessssssssssssssssssssssssssssens | coeenes 12,685 302.030 | .o 12,685 | e 11,726 134 ..1,655 .| 10/09/2018. | ..
03676B 10 2 | ANTERO MIDSTREAM ORD..........ccovverrrirniirerineneisserisssnsenssissnsssesssnnssssssssinnne | coneeve | oe | 00000e0:8,600.000 | covooiiiriionncs 50,094 | ..o 7.590 | .ccoociinen.en.50,094 | L 69,860 3,432 (19,766) . 12/19/2019. | ..
037411 10 5 |APACHE ORD......coooviiiiiicceseeceseiisssisesi s | o 1,868 25.590 3,600 73 (48) 10/09/2018.
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD.........cooervemimvereneerennersnnnessneeseneisenesnnns | cevvnes | eee | cererereenn30.000 | i 1,549 | .......... 51.640 1,604 12 (55) .110/15/2019. | ..
03755L 10 4 | APERGY ORD....oiiiiiiicieiieieieiieisessie st sssssssssssassessessssssesssssnssenss. | avsenes . 540 33.780 4T3 68 .| 12/16/2019. | ..
037833 10 0 | APPLE ORD....cooiiiiiiiiieieiiieceiieceiieseiieseiiesesiscesicssissesssesessssessssssssesesssensssssnsssns | cvnenes | eoe | coeeeneens 764.000 | ....ccooovonene. 224,349 | .......293.650 | ....occcooorrunnn 224349 | .. 143,332 2,219 | oo | e 100,205 | ..o 12/16/2019.
038222 10 5 | APPLIED MATERIAL ORD......ccooiiiiiiiiiiniiniciiiesiceissisissississsssssssisssssssinss | cesiens 11,964 | 61.040 | 11,964 7,003 163 WBBAT | e | e 5,547 .| 10/09/2018. | ..
03836W 10 3 |AQUA AMERICA ORD.........cooiviiiriiiiniiiniissiissiesseesseisssssssssssssssssssssssssesnenes | connenes 2,018 1,862 20 157 .1 08/14/2019. | ..
03852U 10 6 | ARAMARK ORD.......coouiiiiiiiiiiieiiiciiesiiessies s | cresenas 2,127 1,767 1" 360 06/28/2019.
039483 10 2 |ARCHER DANIELS MIDLAND ORD.......cccomiirirriniererrnsisesssssssmssssesssssssessssssssenss | avinsnee | e | svvveenene 108.000 | ..oovvviririians 5,006 5,006 5,558 151 581 .1 10/09/2018. | ..
03965L 10 0 |ARCONIC ORD.......viiieiirceiiceiiceiisesiesessesessssesssesss s | oo . 84.000 2,585 2,585 1,703 5 882 .| 04/22/2019. | ..
040413 10 6 |ARISTANETWORKS ORD......ccoovuurrirrriieiiinriissssesssssssssssssssessssssssssssssssssnnns | svnnees | ooe | covereessenns 12.000 | oo 2,441 2,441 2,864 (88) 10/09/2018.
042735 10 0 |ARROW ELECTRONICS ORD.........cooimiiireierneeincenissesiesesessessssesessssssssssesssesssnns | oo ....17.000 1,441 1,212 229 .| 06/28/2019. | ..
045327 10 3 | ASPEN TECHNOLOGY ORD.........oervvemmivirererieeiseneissseisessssesesssesesssssessssessssessess | oo ....13.000 1,572 1,430 142 .| 04/22/2019. | ..
049560 10 5 |ATMOS ENERGY ORD........ccocoimmmiimmmiinniisnniisnnisnniissniissnssssnssssssssssssssssnssns | evvnnnns | eoe | coverenneenn21.0000 [ 2,349 | i, 111.860 2,349 2,034 45 402 10/09/2018.
052769 10 6 |AUTODESK ORD.........cooovoimriiimreimenieneeinsenienesissenesnnssssssesssessssesssssessssnsessssenns | eivenee | eoe | coverennneenid2.0000 | oo 7,705 | 183.460 7,705 6,001 ..2,304 .| 10/09/2018. | ..
053015 10 3 |AUTOMATIC DATA PROCESSING ORD........cccovuruerirriiiiiiinniissiiesississneississesinns | ceviees 000 | 12,106 | e 170.500 | ..oovvrriciirnns 12,106 | ...... 10,661 | oo 65 224 ..2,796 .| 10/09/2018. | ..
053332 10 2 |AUTOZONE ORD......ccooooiiiiiiiieiiseiisssississsssssssssssssssssssssssssssssssssssnssssnenes | oo 5.000 5957 | ... 1,191.310 5,957 3,913 .1,765 .| 10/09/2018. | ..
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD 26.000 5,452 209.700 5,452 4710 | oo 40 157 927 .| 10/09/2018.
053611 10 9 |AVERY DENNISON ORD........coooviimiiiriiineiinsiisnniessissssssssssssssssssssssssssssssnns | svinnns | ooe | sovesneeeons 17.000 | oo, 2,224 | ... 130.820 2,224 1,967 20 257 .| 06/28/2019. | ..
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT.......cooiiiiiriiiriiieneiissesiscesissesieseseesessesssienes | coeeenes | e | oereiens 1,200.000 | ...oooorverrneens 18,732 | e 15.610 | oovvveecii 18,732 | ...... 21,494 1,528 84 .1 12/12/2018. | ..
05722G 10 0 |BAKER HUGHES CL A ORD 80.000 2,050 25.630 2,050 2,611 58 330 .| 10/09/2018.
058498 10 6 |BALL ORD SRS DO 66.000 4,268 | .......... 64.670 4,268 3,018 36 1,234 .| 10/09/2018. | ..
060505 10 4 | BANK OF AMERICA ORD........cooouiiiirieiiniiieiisesiseseesssssesssssssssssssssssssssssssssnnns | evneees | eoe | voeeees 1,216.000 42,828 35.220 | covvverins 42,828 | ...... 36,059 600 10,578 .1 10/15/2019. | ..
064058 10 0 |BANK OF NEW YORK MELLON ORD 8,757 9,090 205 567 .| 10/09/2018.
06417N 10 3 | BANK OZK ORD.......cccooviuriiireiiseiieceeieseiiesesiesesiesesiesessesessssessesesssssssessseenenes | aevsenns 747 17 (15) .103/19/2019. | ..
071813 10 9 |BAXTER INTERNATIONAL ORD.......cccrmviriieriieiinnisierssnieesessssisssesssssssssssssesssssenss | aveenes 209 | s 18 66 1,442 .1 10/01/1990. | ..
075887 10 9 |BECTON DICKINSON ORD.........ccoommriimrrimeeinnnrienenincnrissensssesesnsssssnssssnnssnnnens | eovvenee | eoe | cevereenneen 44,0000 | i 11,967 | 0271970 | i 11,967 | 11,022 136 ..2,053 .| 10/09/2018.
084423 10 2 |WRBERKLEY ORD.........ccorriirriinniineiisnsisnesiss s ssssnnsns | soniees . . 2,040 28 (36) . 08/14/2019. | ..
084670 70 2 |BERKSHIRE HATHWAY CL B ORD........ccocoomimiiiriiriisniisniisniisssissssissssssnnnes | o 315.000 71,348 | ... 226.500 | ....cooovviinnnenan 71,348 | ...... 62,802 ..5,693 .1 12/16/2019. | ..
086516 10 1 |BEST BUY ORD.....cooouuiiiiriiiiriiieriiiereiieseiseseisesessesessesesssesessessssessssesesssssssenes | cvnenes | eoe | covereneeonns 46.000 | oo 4,039 | .......... 87.800 4,039 3,282 | oo 23 69 ..1,603 .| 10/09/2018. | ..
09061G 10 1 | BIOMARIN PHARMACEUTICAL ORD.......ccosvureiniirirerieisirnsisissssssiessssisessesssesnsenss. | sosveees 34.000 2,875 | oo 84.550 2,875 3,546 (20) 10/09/2018. | ...
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09062X 10 3 |BIOGEN ORD........ccovueuiiimeiimreiireiissesisssssesssssesssessss s sssessssssssssssssssessene | oneenes 33.000 9,792 | ....... 296.730 7471 .2,315 .1 08/14/2019. | ..
09247X 10 1 |BLACKROCK ORD . 24.000 12,065 502.700 9,478 317 ..2,637 .| 12/18/2018.
09609G 10 0 |BLUEBIRD BIO ORD.........ccoovuueiemriiirceeicenisssiessesisesesssesssssesssesssssssssssssssssssssnens | anvvnns | ene | coveveeneees 11.000 | oo 965 1,723 (757) .103/19/2019. | ..
097023 10 5 |BOEING ORD........ooosmriiirriinniinnisinsisssicnssssnsssnssssssssssssssssssssssssssssssnssssss. | sosines 27,364 27,364 | ...... 32,378 690 274 .| 10/09/2018. | ..
09857L 10 8 |BOOKING HOLDINGS ORD. ....16,430 ..16,430 14,760 ..2,650 .| 12/18/2018.
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD.......coocmirvirrrirriiceieeseiersesinsniis | e 1,921 1,921 1,552 20 368 .| 04/22/2019. | ..
099724 10 6 |BORGWARNER ORD........ccccoovviimmriiinniinniinniisnnisssiisnnsissnsssssssssssssssssssssnnns | sonnnns | ooe | eovrnnnneenn02.0000 | o 2,690 2,690 1,884 42 536 .102/10/2016. | ..
101121 10 1 |BOSTON PROPERTIES REIT ORD.........ootiuiriiereiiieiiineesisneiseseseesesssssseseesesseses | coenenes 3,998 3,998 3,489 | oo 28 110 734 .| 10/09/2018. | ..
101137 10 7 [BOSTON SCIENTIFIC ORD.....ccovvriirirriirirnrieisissiessssssesessssissssessssssssssssessssssssenss | sevenes 267.000 12,074 | ... 45220 | i 12,074 9,991 ..2,638 10/09/2018.
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD... 33.998 1,334 1,334 1,513 297 .1 06/15/2018. | ..
110122 10 8 [BRISTOL MYERS SQUIBB ORD...........ccoouiiriiniinsiiciininsissiissiisssiesessisssssensinns | sveenes | one | sveeeieans 401.000 | ..ooovrveorrienan 25,740 | .........64.190 | ... 25,740 8,187 165 ..4,298 .| 11/20/2019. | ..
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD.........coovvimiiiiriiiiniienieisnesissesessseeens [ o 59.000 1,275 1,275 1,055 33 220 06/28/2019.
111337 10 3 | BROADRIDGE FINANCIAL SOLUTIONS ORD........cocirierrrirreiiereieeceniennieneiens | ceevenns . 22.000 2,718 | ... 123.540 2,718 2,763 | oo 12 44 600 .| 10/09/2018. | ..
11135F 10 1 |BROADCOM ORD.......covviirrirrieriiisesesisisesssiesssssssesessssisssesssssssssssssesssssesessssssnns. | cvnnens | oee | sovernveenns 71.000 | oo 22,437 | ..o 316.020 | .....co.e. 22,437 | ...... 13,607 795 ..4,384 .1 10/09/2018. | ..
115236 10 1 |BROWN & BROWN ORD........ccooviiieiiriiiriiieceiiesesissesiesesisesessssseseeseseesessssessnnns | coneenen | e | woeneeinens 47.000 1,856 39.480 1,856 1,670 4 185 08/14/2019.
115637 20 9 |BROWN FORMAN CL B ORD.......cviiiiiiiiiniirississicsisiseississsiesiessssssnsians | covenes 51.000 3448 | ... 67.600 3,448 2,559 | i 9 34 .1,021 .| 10/09/2018. | ..
122017 10 6 |BURLINGTON STORES ORD.. OSSOSO IURRPOORS DUNS ISR 13.000 2,964 228.030 2,964 2,096 850 .1 12/18/2018. | ..
12503M 10 8 | CBOE GLOBAL MARKETS ORD.........coovuerieimeiimreiisesesesesesseseesessesesssessssssesiens | coneeees 21.000 2518 | ........ 119.900 2,518 2,130 28 463 10/09/2018.
12504L 10 9 [CBRE GROUP CL A ORD.....coviiiiireieierieisesssisesessssssssssesssssssesessssssssssssessssssnes | avvesene | re | corersennonnd 62.000 | .oovvviiiieiinns 3,800 3,800 2,555 1,318 .1 10/09/2018. | ..
12508E 10 1 |CDK GLOBAL ORD 25.000 1,367 1,367 1,381 (14) .1 12/16/2019. | ..
12514G 10 8 | CDW ORD......iiouiiimiiteiiseissess st | s 29.000 4,142 4,142 2,450 37 1,792 10/09/2018.
125269 10 0 |CF INDUSTRIES HOLDINGS ORD.........ccoovvirrerriirnienneiseneesesessssessssesssnsseenens | coeeenen | e | coereiennnd 45.000 | ..o 2,148 2,148 2,467 54 190 .| 10/09/2018. | ..
12541W 20 9 | CH ROBINSON WORLDWIDE ORD.........cccvueueiemmerimriisresissesessesesessseesssssesseieees | oo 26.000 2,033 .T8. 2,033 2,503 52 .(153) .| 10/09/2018. | ..
125523 10 0 |CIGNA ORD........ooosiviiiriinrinninsisessssnssisnss s | connenes | s | cveneiinns 50.000 | ...ccoorriinneenn 10,225 | ........ 204490 | ..o 10,225 7,456 0 .2,759 04/22/2019.
12572Q 10 5 |CME GROUP CL A ORD......cooiiiiiriireiiieiieseeieseeissesissssesssesesssssessssssssssssnnssssnsens | connenen | e | oveeeeennns 55.000 | ..oocooorrrnnnnenn 11,040 | ........ 200.720 | oo 11,040 9,964 138 261 693 .| 10/09/2018. | ..
125896 10 0 [CMS ENERGY ORD.....cooviiiiiiieiiieiisieieriseiesssssissssesessssssessesssssessssssssesssennnsns | sneenes 54.000 3,393 62.840 3,393 2,736 83 712 .110/09/2018. | ..
126408 10 3 | COXORD......oiiiiiieiiiciieiseiisss s | e 7,984 103 ..1,095 .| 10/09/2018. | ..
126650 10 0 |CVSHEALTH ORD.......coovviirrirrirrinneiieneiissesissesissssissnssssssssssssssssssssssnsnsins | conneeen | on | creerreenni219.0000 | i 16,270 | 100 74.290 | oo 16,270 | e 14,112 216 ..2,957 .| 08/14/2019.
127097 10 3 |CABOT OIL & GAS ORD 1,462 2,051 29 .(415) .| 10/09/2018. | ..
127387 10 8 |CADENCE DESIGN SYSTEMS ORD... 3,745 2,231 ..1,398 .| 10/09/2018. | ..
127686 10 3 |CAESARS ENTERTAINMENT ORD. 1,537 1,336 201 .| 06/28/2019.
133131 10 2 |CAMDEN PROPERTY REIT ORD.... ....19.000 2,016 1,983 | .o 15 15 33 .| 06/28/2019. | ..
134429 10 9 | CAMPBELL SOUP ORD.......ccovuuiiiimiiiriiireiieseisesessesessesessesessessssesessssesessssssnns | coeeeees 34.000 1,680 1,337 24 343 .| 04/22/2019. | ..
14040H 10 5 | CAPITAL ONE FINANCIAL ORD 92.000 9,468 8,833 147 .2,513 .| 10/09/2018.
14149Y 10 8 | CARDINAL HEALTH ORD......cosiiiiieiiceiiiieiieceiiesesiesesiesesiesssessssessssiesssssssenns | ceevenns 60.000 3,035 3,263 | oo 29 115 359 .| 10/09/2018. | ..
142339 10 0 |CARLISLE COMPANIES ORD.......coouuiiirririeiiinniieiienisisssisssissssiesssssssesssssesssiees | evivenes | ooe | evveeerirenes 12.000 1,942 1,674 12 268 .| 08/14/2019. | ..
143130 10 2 |CARMAX ORD . 35.000 3,068 2,478 873 .| 10/09/2018.
143658 30 0 |CARNIVAL ORD.......cooviiiiiiniinniiceienisississii s ssssssesssssssenssssssssies | cvienes | oee | soveeesienes 79.000 4,016 4,782 158 121 .| 10/09/2018. | ..
146869 10 2 | CARVANA CL A ORD.......coooiiiriinniinniisssississsssssssssssssssssssssssssssssssenns | conneies 8.000 736 634 103 .1 08/14/2019. | ..
147528 10 3 |CASEYS GENERAL STORES ORD.. e | creees 8.000 1,272 1,313 3 (41) .1 08/14/2019. | ..
148806 10 2 [ CATALENT ORD.....ciiiiiiiiririeierieiessesissesenssssssssse s ssssesssssssssesssssssssssssesssssssssenss | srevenes 28.000 1,576 1,518 59 06/28/2019. | ...oovvvvrerirens
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149123 10 1 | CATERPILLAR ORD.....ccosiiiiriiiieiiireiieceiiecesiesesiesesisesesssesessssesssesssssssssssessssenssens | coerenes | e | cverevinnns 94.000 | ..ooovorreneens 13,882 | ........ 147.680 | ..oovvveciri 13,882 | ...... 14,050 355 .1,937 1,937 .| 10/09/2018. | ..
150870 10 3 |CELANESE ORD 26.000 3201 | ..o 123.120 3,201 2,652 62 862 .| 10/09/2018.
15135B 10 1 [ CENTENE ORD......ccoiiiiiiiiiciiieceiiereiiesesiecesiesesiesesissessessssssesssessssesssssenssssnnsins. | envvnns | ene | cereveeeeees 80.000 5,030 62.870 5,030 5,720 .1,526 .| 10/09/2018. | ..
15189T 10 7 |CENTERPOINT ENERGY ORD.....cooviiiiriiiniisiissiieniiniississsiesiesisssssessissiies | e 96.000 2,618 2,701 110 (92) .| 10/09/2018. | ..
156700 10 6 |CENTURYLINK ORD.... ..185.000 2,444 3,892 185 .(359) .| 10/09/2018.
156782 10 4 |CERNER ORD ..61.000 4,477 3,878 | oo, 1" 22 1,278 .| 10/09/2018. | ..
159864 10 7 |CHRLS RIVERLABS ORD........ccoooimiiinniiinniinnniiessisnsssssssssssssssssssssssssssssans | conneees ..10.000 1,528 1,487 40 .1 12/16/2019. | ..
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD.......oooirveireiireriieeinneessseesenessesesenns | ceevenas 232,000 | .o 15,523 | ... 485.080 | e 15,523 5,849 .6,404 .102/10/2016. | ..
16411R 20 8 |CHENIERE ENERGY ORD.......cccovviiiiriiieriniinsinnisisisnssesssssseesssssssssesssssssssssssessnns | avinsnee | e | sveverenene 119.000 7,267 7,534 32 11/12/2019.
166764 10 0 | CHEVRON ORD........ooiiiiiiriiireeireiiesesiesesiesesiesssssesesssesesssssesssssssssssssssssessesssses | connenen | e | coneeveon 298.000 | ...cooovrveriinns 35912 | ... 120510 | ovvvrnees 35912 | ...... 36,945 1,418 ..3,493 .1 12/18/2018. | ..
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD.......oiviiiiiiiciinriciinsissississiiesiesissssssisniins | coieees 4.000 3,348 | ... 837.110 3,348 1,788 .1,621 .| 10/09/2018. | ..
171340 10 2 |CHURCH AND DWIGHT ORD e | e | o | e 47,0000 | 3,306 | ...cccoo.. 70.340 3,306 2,793 43 215 10/09/2018.
171798 10 1 |CIMAREX ENERGY ORD.......ccooouiriiireiiieiiceiiesesiesesiesessessssssesssessssssssssesssenes | connenes 1,050 52.490 1,050 1,073 2 37 .1 12/16/2019. | ..
172062 10 1 [CINCINNATI FINANCIAL ORD.....oooirrrriireriiicirerisisissiessssesessssessessssesssssssssns | snvenes 3,155 | ... 105.150 3,155 2,341 | 17 66 832 .1 10/09/2018. | ..
17243V 10 2 | CINEMARK HOLDINGS ORD.........ccosriiimiiimeiiseiieseiienesiesssssesesiesesssessssssssessesens. | ceevenns 745 33.850 745 778 7 (33) 10/15/2019.
17275R 10 2 | CISCO SYSTEMS ORD.....ccovveurrirrireiiereiieneeiseneesssessssesssssssesssssssssssssssssssnnns | svvnnene | eoe | evereerens8092.000 | oo 33,188 | ......... 47.960 | oo 33,188 | ..... 32,749 846 ..2,995 .1 12/16/2019. | ..
172908 10 5 |CINTAS ORD....coosiiiiiiiiciiiciissisesessss s | oeneies 4,305 269.080 4,305 3,125 4 1,617 .| 10/09/2018. | ..
172967 42 4 |CITIGROUP ORD.........cooriuirriireiireiiemeieesessesesiesesssesessessssesesssssssssssssssssssssins | oenenes | e | coneeeeonnd 409.000 | ...ooorveerrienans 32,675 | oo 79.890 | .oovveriins 32,675 | ...... 15,218 785 11,382 02/25/2016.
174610 10 5 |CITIZENS FINANCIAL GROUP ORD......ccovumivniiriiriirirnnieisnsssiesssssssesesssssssssenssesinns | sonvenes | oer | vevnnenns 137.000 | .ovevvviiiriins 5,564 | .......... 40.610 5,564 5,620 186 1,491 .| 08/08/2018. | ..
177376 10 0 |CITRIX SYSTEMS ORD.........cosivuieririeierieiiieeissesiessssssessessssssssssssssesessesessenens | connenes 26.000 2,883 | ........ 110.900 2,883 2,768 36 219 .| 10/09/2018. | ..
189054 10 9 | CLOROX ORD....oiiiviumriimriimreiisessssesssssssess s | oneeees 24.000 3,685 | ... 153.540 3,685 3,607 97 (14) 10/09/2018.
191216 10 0 | COCA-COLA ORD......covimieiiceiiieiieeiisesissseisssssssessssessessssssesessessesessssesieness | connenes 620.000 34,317 55.350 | oovorerrreirennns 34317 | ... 29,250 899 ..4,548 .1 12/16/2019. | ..
192422 10 3 | COGNEX ORD.....oiiviemriiimriiiceiieceieecesssesesisess s | oenenes . 33.000 1,849 | .......... 56.040 1,849 1,770 5 80 .103/19/2019. | ..
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD........ccoooumviimmiiinnieinniiisniiinniies | oeneies | [ cvvneiins 113.000 7,008 8,360 90 .(165) 10/09/2018.
194162 10 3 | COLGATE PALMOLIVE ORD.......cooiriiiriiieiiinniissnesissessesessessssesesssnesssssssnnssens | coenenen | e | comeeveins 138.000 9,500 8,981 236 ..1,286 .| 10/09/2018. | ..
19626G 10 8 |COLONY CAPITAL CL A ORD.......ccovviimriinriineiinsissnsisss s | onneies . 95.000 451 451 502 | i 10 31 (50) .103/19/2019. | ..
20030N 10 1 |COMCAST CLA ORD........oomriiirriinieiiniiisneiissesisnesesnesissesssssssssssessssessssssssssens | avvvins | ane | cevveinnes 744.000 | ..ooovovrinienns 33,458 | ........44.970 | ............ 33,458 | ... 18,794 610 .8,124 .| 10/09/2018. | ..
200340 10 7 |COMERICA ORD 33.000 2,368 3,034 | oo 22 86 101 .| 10/09/2018.
200525 10 3 | COMMERCE BANCSHARES ORD.......cccoommiiimiiiiriiiiniissiississssisnsssssssssssnnes | coenes 21.000 1,427 1,120 10 306 .1 08/14/2019. | ..
205887 10 2 | CONAGRA BRANDS ORD.........cocuiiimmiiiiniiinneiseneiseseisessssesessesessesessesesessessens | oo ....76.000 2,602 2,704 65 979 .| 10/09/2018. | ..
20605P 10 1 | CONCHO RESOURCES ORD........cccoomiimiimiiiiiieniisisiissiesiiesisesessssssssessseesisenes ....40.000 . 3,503 2,749 5 754 .| 08/14/2019.
20825C 10 4 |CONOCOPHILLIPS ORD SOOI DR 213.000 13,851 65.030 | ..oovrerrinnrines 13,851 | ...... 14,849 209 947 .110/15/2019. | ..
209115 10 4 | CONSOLIDATED EDISON ORD.........covuemriemriimerireniissesieesisssssssesessssssssssisnnnees | v 58.000 5247 | oot 90.470 5,247 4,335 172 813 .| 10/09/2018. | ..
21036P 10 8 |CONSTELLATION BRANDS CL A ORD 4,934 4,597 78 752 .| 12/18/2018.
216648 40 2 |COOPER ORD 3,213 2,597 1 668 .| 10/09/2018. | ..
217204 10 6 |COPART ORD 3,547 2,007 ..1,683 .110/09/2018. | ..
219350 10 5 |CORNING ORD. 4,512 5,310 124 (171) .| 10/09/2018.
22052L 10 4 |CORTEVAORD.... . . 3,725 4,553 33 .(828) .| 10/09/2018. | ..
22160K 10 5 |COSTCO WHOLESALE ORD.........ccocoimriiiniinniiinniessisssnisssssssssisssssssssssnssssnns | conneies | e | cveneiinnns 79.000 | ..o 23220 | ........ 293.920 | ........... 23220 | ..... 16,806 199 L1127 .| 10/09/2018. | ..
22160N 10 9 | COSTAR GROUP ORD.......cooiuiiimiriiriireiieseisessisesssseseesesessesessesessesessesessess | cevvenas 7.000 4,188 | ........ 598.300 4,188 2,686 .1,827 .| 10/09/2018. | ..
222070 20 3 | COTY CLAORD.....coiiiiiririririrerieisisssie s sssssssesssssssssesssssssesssssssnssessessanes | cesvenes | oo | vevesennens 72,000 | .ooeriiriiniieiiens 810 | oo 11.250 810 825 27 (15) 03/19/2019. | .cooovvvecrires
22266L 10 6 | COUPA SOFTWARE ORD.........ccooiriiiceiireiineieesesessessesessssessssseseesssssssssssssssssnns | cvnnnes | coe | covereeeeenns 12.000 | oo 1,755 | ....... 146.250 1,755 1,519 236 06/28/2019. | ...
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22304C 10 0 |COVETRUSORD....... 569 (411) (411) .. .| 10/09/2018. | ..
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD. 8,886 366 ..2,682 .| 10/09/2018.
229663 10 9 | CUBESMART REIT ORD . 1,155 | s 13 41 .1 12/16/2019. | ..
231021 10 6 |CUMMINS ORD........coovurriirieririieninsinsienissiienissississsssssssessensssnssssssessssssenss | eovenns | e | oorerenneesni 20000 i 5,190 | e, 178.960 5,190 4,374 142 21,314 .| 10/09/2018. | ..
231561 10 1 |CURTISS WRIGHT ORD.. . 1,268 1,139 2 129 .| 10/15/2019.
232806 10 9 |CYPRESS SEMICONDUCTOR ORD 1,680 23.330 1,680 1,601 | oo 8 8 79 .| 06/28/2019. | ..
23283R 10 0 |CYRUSONE REIT ORD 1,374 65.430 1,374 A3 | 1 20 201 .| 04/22/2019. | ..
23331A 10 9 |DRHORTON ORD 3,534 52.750 3,534 2,640 42 21,212 .| 10/09/2018. | ..
233331 10 7 |DTE ENERGY ORD 4,675 | ....... 129.870 4,675 4,001 | oo, 36 136 705 10/09/2018.
23355L 10 6 |DXC TECHNOLOGY ORD 1,955 | ... 37.590 1,955 2,314 4 .(359) .1 12/16/2019. | ..
235851 10 2 |DANAHER ORD . e [ ] e 103.000 | s 15,808 | ........ 153480 | oo 15,808 | ...... 10,994 69 .5,187 .1 10/09/2018. | ..
237194 10 5 | DARDEN RESTAURANTS ORD.........cccocvuimimimiiiimiiisesissessnesesssessssesssesssssesnes 2,507 | .o 109.010 2,507 2,499 75 210 10/09/2018.
23918K 10 8 | DAVITA ORD......oooiiiiiiireiieceiieceiiesessesessesessesessssesssesess s | oeeenes 26.000 1,951 | ... 75.030 1,951 1,463 488 .| 06/28/2019. | ..
244199 10 5 |DEERE ORD e [ | 82,000 | 10,742 | ........ 173260 | oo 10,742 9,329 | .o 47 188 .1,49% .1 10/09/2018. | ..
24703L 20 2 |DELL TECHNOLOGIES CL C ORD.........coorviireiireeiereeirceneseneseesesssesesssesesssesesesesenes | oo 1,233 | ..o 51.390 1,233 1,257 201 10/09/2018.
247361 70 2 |Delta Air LINES, INC.......oouvieriiiciiiieiiceiieseiiesesie s | e 6,199 58.480 6,199 5,392 160 909 .| 10/09/2018. | ..
24906P 10 9 |DENTSPLY SIRONA ORD.........ccoomiiiiriiiimiiiniinnnisnniissnisnnssssnssssssssssssesssssnnnes | connene | e | orernnernnn 43,0000 | oo 2433 | ... 56.590 2,433 2,129 | 4 12 305 .103/19/2019. | ..
25179M 10 3 | DEVON ENERGY ORD.......ccovirivimeiirreiieesiessisseisesessessssessssesssssesssesssessessssns | cooeees 2,649 25.970 2,649 3,550 36 350 04/20/2018.
252131 10 7 [DEXCOM ORD......ooniieririeierieisernsisisnssssssssiesssssssesessssssssssnsessssssssesssssssssssssenses | conninne | oee | severnrenerns 16,0000 | oo 3,500 | ........ 218.740 3,500 1,960 ..1,583 .1 10/09/2018. | ..
25278X 10 9 |DIAMONDBACK ENERGY ORD.........ccocourieirreeimiemircesisesiseseesesesssssessssssesssessnnes | coneenes 2,972 92.860 2,972 4,010 18 .(190) .| 06/28/2019. | ..
253868 10 3 |DIGITAL REALTY REIT ORD.....ccviiriiiriiereriiiseisieisssiesesssseensssssssessessssssseessssenes | aveenes 4,670 | ........ 119.740 4,670 4357 | oo 42 166 514 10/09/2018.
254687 10 6 |WALT DISNEY ORD.......cocoommrirmmrinmeiencniinnesisnenisnessssesessesssssssssnssssssssssssssennsnns | wvinnnes | eoe | evreenenn08.000 | civiiiriiieniinns 40,207 | ........ 144.630 | ..oovveicrinnnn 40,207 | ...... 25,997 245 481 ..9,695 .103/19/2019. | ..
254709 10 8 | DISCOVER FINANCIAL SERVICES ORD..........cccourvieriiirrerirreniseseisssesseseseesesens | oo 97.000 8228 | .......... 84.820 8,228 5,820 163 ..2,506 .109/20/2017. | ..
25470F 10 4 |DISCOVERY SRS A ORD.........coomviimmriirriinniiississsissssssssssssssssssssssssssssssnsses | avinnes | ooe | soveineseons 47.000 1,539 32.740 1,539 1,170 376 01/30/2018.
25470F 30 2 |DISCOVERY SRS C ORD......covvuiuieimeiirreiissesissesissessssessssessssesesssessssssssssssssnns | oo 67.000 2,043 30.490 2,043 1,996 496 .| 10/09/2018. | ..
25470M 10 9 | DISH NETWORK CL A ORD........ocoviiiiiriiiiiniinniciiesisesssissisesissssessssssssissssns | convens | oo | corvvnsion 46.000 1,632 35.470 1,632 1,481 151 . .1 12/03/2019. | ..
256163 10 6 |DOCUSIGN ORD 31.000 2,297 1,541 756 | oo [ o 756 .| 06/28/2019. | ..
256677 10 5 |DOLLAR GENERAL ORD. 52.000 . 8,111 5,466 65 ..2,491 .| 10/09/2018.
256746 10 8 |DOLLAR TREE ORD.........ccoooooimiinmiiiiniiinniisniessissnsssnssssssssssssssssssssssssssssssnnns | connns | ooe | sovesonneenns 46.000 | ..o 4326 | ... 94.050 4,326 3,812 172 .| 10/09/2018. | ..
25746U 10 9 | DOMINION ENERGY ORD.........cosrvuirriirreiirneeircesisesiesesssssssessessssesssssssssssssnnnes | avvvenes | oee | cevveieees 126.000 10,435 82.820 | .o 10,435 9,245 462 .1,431 .| 10/09/2018. | ..
25754A 20 1 |DOMINOS PIZZA ORD 2,350 2,274 21 366 . 110/09/2018.
260003 10 8 |DOVER ORD........cooooiiiiriiiiriiisiiieseeisesisesisesessssis s | oo 3,227 2,399 54 1,241 .| 10/09/2018. | ..
260557 10 3 | DOW ORD.......oooivimmiirmiiisiiseseiiesessesesssess s sesissssiensnins. | ceiiees 6,896 7,533 265 .(637) .1 10/09/2018. | ..
26210C 10 4 |DROPBOX CLAORD... 770 839 (69) .| 10/15/2019.
264411 50 5 |DUKE REALTY REIT ORD......ccooouuiiiiriiireiieneeieceiisesssisesisesesessesssssssssssesesssssens | oo 2,462 2,134 47 328 .103/19/2019. | ..
26441C 20 4 |DUKE ENERGY ORD.....ccoviiriimiiiireiinisirnsieissssssesssssssssessssssssessesssssssssesssssessesssnes | rossenes LA17.000 | 10,672 91210 | 10,672 9,624 438 574 .110/09/2018. | ..
26614N 10 2 |DUPONT DE NEMOURS ORD ..109.000 6,998 9,180 65 ..(2,182)] ... .| 06/28/2019.
26875P 10 1 |EOG RESOURCES ORD..........otiiiiiiiciisiiiineissicsisisssssisissssssissssssisssinns. | cvienes ....68.000 5,696 7,612 53 161 .| 10/15/2019. | ..
26884L 10 9 |EQT ORD......ooiriiiriiiirriscisssississis s | oo 52.000 567 1,313 6 .(415) .| 10/09/2018. | ..
269246 40 1 |E TRADE FINANCIAL ORD........coociuriiireiiceiisesiesesiesssssesssisesssssessssessssesssissnnnes | oo 50.000 2,269 2,659 28 75 .| 10/09/2018. | ..
27579R 10 4 | EAST WEST BANCORP ORD......ccoviuiirieriieiiiieisesisisessssssssssessessssesesssssssssessssnes | sosvnes 29.000 1,412 1,454 24 () RN OO (O ) 0412212019, | ...coovvvvrienne
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277432 10 0 | EASTMAN CHEMICAL ORD.......ccovviiiiririiienieeseiessiseseisseseiessisesessesesseseseesenes | v ...41.000 3,250 2412 | o 27 116 252 .102/10/2016. | ..
278642 10 3 |EBAYORD........... ..182.000 6,572 6,059 102 .1,463 .| 10/09/2018.
278768 10 6 |ECHOSTAR CL A ORD......ooiiiiriiiieiireiiereeiesseiessissssisessissssses s | oo 9.000 390 .39 (6) .1 12/16/2019. | ..
278865 10 0 |ECOLAB ORD........ccovrviimriiniiiniisnsissnsissnsissnsssnsssssssssssssssssssssssssssssssssssnssssns | sosinnes | son | sovsinnioons 41.000 7,913 6,354 75 1,871 .| 10/09/2018. | ..
281020 10 7 |EDISON INTERNATIONAL ORD.. 61.000 4,600 .75.410 4,600 4,298 149 1,137 .| 10/09/2018.
28176E 10 8 |EDWARDS LIFESCIENCES ORD........coocriviriieiieniieniieseisssssissssesssssssssessnnes | coveenen | e | oeeevenend 40.000 | oo 9,332 233.290 9,332 5918 ..3,205 .| 10/09/2018. | ..
28414H 10 3 |ELANCO ANIMAL HEALTH ORD.......ccooooomiiimrinniienniisseiiissssessssesssssssssssssssssnnes | avvveins | ane | coneieneies 72.000 2,120 29.450 2,120 2,212 (91) .| 06/28/2019. | ..
285512 10 9 |ELECTRONIC ARTS ORD......coooiiiimeiiriieiiiceisssesssessesessessisesessesssssesessesessenees | coeeees . 58.000 6,236 6,236 6,351 ..1,659 .| 10/09/2018. | ..
291011 10 4 |EMERSON ELECTRIC ORD......covuiiireimiiriiriiciseisieisssesessssisesssssssssessssssssessensens | sossenes | e 184.000 | ..oovvvirririnee 14,032 | .......... 76.260 | oo 14,032 997 362 ..3,038 09/10/1987.
29250N 10 5 |ENBRIDGE ORD......ccooiiiiiiiiieiiineieneiseesisessssessssssessssesssssssesssssssssssessssssenns | aevsenns c ..150.000 5,966 5,966 5,357 62 608 .110/10/2019. | ..
29261A 10 0 |ENCOMPASS HEALTH ORD.........cooviveemiriimriiireiireieeseissesiseessesessesssssessssssessnns | coneeees ....19.000 1,316 1,316 1,130 | oo 5 10 186 .| 04/22/2019. | ..
29273V 10 0 |ENERGY TRANSFER UNT......coooiiiiiiiiniiiiniiscnisseissssssssssssissssssssssssssssssssssns | connenes | e | coneeens 9,353.000 | ...ovvvvriinnns 119,999 | ........12.830 | oo 119,999 | .o 152,661 A | i [ (3,554) | .o 04/11/2018.
29336T 10 0 | ENLINK MIDSTREAM COM UNT......oiiiiimiriimriniseeieneeiesesisesesesesenssssssessssssssssesens | evvenes | eoe | eoeeees 8,499.250 | ....coovveriiennn 52,100 | ..ccoccc. 6130 | oo 52,100 | oo 110,629 6,994 (27,334) (27,334)| .. .112/18/2019. | ..
29364G 10 3 |ENTERGY ORD....cciiiiiriririeisisieisieiesis s sssessssssessessns | sossnes 57.000 6,829 6,829 4,692 209 923 | | 1,923 .| 08/08/2018. | ..
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT.......ccooiiiimiiiiniiieniiseneeienenesnnnieenees [ evvenes [ eoe | o 4,225.000 118,976 | .........28.160 | ....cccoovvennee 118,976 | oo 115,263 6,234 10,964 09/20/2019.
29414B 10 4 |EPAM SYSTEMS ORD.......coocvuirriiiriimrriiesesiseiissesissessssssssssesssssssssssssssssesssins | coveeien | e | woveeevinnns 10.000 | covooeviriirnane 2122 | ... 212.160 2,122 1,728 394 .| 04/22/2019. | ..
294429 10 5 |EQUIFAX ORD......coviiiiiiriiireiisseiiseiisesisssesssis s | oo 23.000 3223 | ... 140.120 3,223 2,928 36 .1,081 .| 10/09/2018. | ..
29444U 70 0 |EQUINIX REIT ORD.....coouuriiimriiimeiireiieneiiesessesessesessesessssesssssesesessssssssssesssssenes | snvvnns | ene | cereveeneees 15.000 | oo 8,756 | ........ 583.700 8,756 6,249 148 ..3,467 10/09/2018.
294600 10 1 |EQUITRANS MIDSTREAM ORD........ovuiriiiireriiirirenisisssssesssssssssesssessssesssssssnsnses | svseees 541.000 7,228 L3360 | 7,228 | ... 11,989 952 [ v | e (I 10) N .| 12/12/2018. | ..
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD........ooiiviiririrrerireneirseeeseesissssesssssssssessnsessnnees | v 69.000 5583 | ..........80.920 5,583 4524 | o 39 155 1,029 .| 10/09/2018. | ..
29530P 10 2 |ERIE INDEMNITY CLA ORD......covtiiiriiimiiirriiseeiieessinssssesssssssssssssesssssssssnsnes | oeeenes 5.000 830 | .o 166.000 830 1,075 5 .(245) 08/14/2019.
297178 10 5 |ESSEXPROPERTY REIT ORD.......ccooiiiviireiinieiireiisnesiesesissssesssessssessssssssssnsenns | evvenes | eoe | covereneeenns 19.000 | oo 5716 | ....... 300.860 5,716 4541 | 37 146 1,057 .1 06/12/2018. | ..
29786A 10 6 |ETSY ORD . 24.000 1,083 | .......... 44.300 1,063 1,273 .(210) .1 08/14/2019. | ..
298736 10 9 |EURONET WORLDWIDE ORD........coooimmiiiimriiimniinniisssiinsiessssenessssssssssssssssns | o 9.000 1418 | ... 157.560 1,418 1,327 91 04/22/2019.
30034W 10 6 |EVERGY ORD 52.000 3,385 65.090 3,385 2,932 100 433 .| 10/09/2018. | ..
30040W 10 8 |EVERSOURCE ENERGY ORD........cccotiirrirrirniierniinsiresssisssessssssssssesssssssenssssnnss | vennns | oee | sevesesenenes 61.000 5,189 85.070 5,189 3,866 131 1,222 .1 10/09/2018. | ..
30063P 10 5 |EXACT SCIENCES ORD.........ccoomiiiriiiriiiineiisseiissiissssissssssssssssssssssssssssssssses | conneees 24,000 2,220 92.480 2,220 2,201 18 .103/19/2019. | ..
30161N 10 1 |EXELON ORD . 8,522 7,847 271 88 .| 10/09/2018.
30161Q 10 4 |EXELIXIS ORD....covvveiiiiiiriinciisssiississcssissssssssssssssssssssssssssssssssssssnns | avvieons 58.000 1,022 | .........17.620 1,022 1,422 .(400) .1 03/19/2019. | ..
30212P 30 3 |EXPEDIA GROUP ORD........ccooiiiiiieiirieiireiieeseissseiseesisessisessisesessesesssesessesssens | coneeees 23.000 2,487 | ........ 108.140 2,487 2,792 30 .(104) .| 10/09/2018. | ..
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD 33.000 2,575 2,350 33 328 .| 10/09/2018.
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.... . e [ s 23.000 I 2,429 2,004 82 348 .| 10/09/2018. | ..
30231G 10 2 [ EXXON MOBIL ORD.........orveumiiimriimeeismssieseesesessssesssssssesesssssssesesssssssessssssens | aevvenns 689.000 48,078 69.780 | ..o 48,078 1,881 2,363 ..1,096 .112/17/1999. | ..
302445 10 1 |FLIR SYSTEMS ORD..... 27.000 1,406 52.070 1,406 1,343 14 63 .| 04/22/2019.
302491 30 3 |FMC ORD.....ccoouieiiciiiceiiceiieresieseseesesise s | i 25.000 2,496 99.820 2,496 1,885 | ..o 1 30 611 .| 10/09/2018. | ..
302520 10 1 [FNB ORD...ouiiiiciieiicisissis ettt nsnsnine | aneenes ...66.000 | .o 838 [ 12.700 838 .785 8 53 .1 10/15/2019. | ..
30303M 10 2 |FACEBOOKCLAORD...... ..400.000 |....cc.oooe.........82,100 | ........205.250 | ....................82,100 | ...... 50,784 27,064 .| 06/28/2019.
303250 10 4 |FAIRISAAC ORD.....oooireiiriirsiiessne s ssssssssssnsies. | coniees 6.000 1,957 291 . 08/14/2019. | ..
311900 10 4 |FASTENAL ORD 3,061 96 1,373 .| 10/09/2018. | ..
313747 20 6 |FEDERALREIT ORD 1,935 | s 16 31 (4) .| 04/22/2019. | ..
31428X 10 B [FEDEX ORD....ccviiiiireiiciiiinieissieiesss st ssssssessssssssessssssssssssensens | sonvenes 5425 | i 23 23 .(133) 08/14/2019. | ...oovvverrirnes
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315616 10 2 |F5ENETWORKS ORD........ccoriiiuriiimriiimreiiereieesesssesesssesesssesessesessssessesssssessseesssisnes | oo 1000 | i 1,536 | 139.650 1,536 1,945 .(246) (246) | .. .| 10/09/2018. | ..
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD .112.999 5,862 98 ..9,996 9,996 .| 10/09/2018.
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD........coovuriierriirreiirrerinseiseseisesessesessesenes | cevvenas . 51.000 1,976 48 337 .| 04/22/2019. | ..
316773 10 0 |FIFTH THIRD BANCORP ORD......cccostiiiiiiireriiiniresiersnsnsierssssseessssssssesssenssssssens | avinenee | e | svevennene 130.000 3701 | e 31 120 937 .| 10/09/2018. | ..
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD 22.000 1,236 18 47 .| 08/14/2019.
320517 10 5 |FIRST HORIZON NATIONAL ORD.......couciriimmriirriiicniisnsisessissessssesessesssesssinnns | evveees | eoe | covereneeenns 62.000 . 955 | 9 9 71 .1 08/14/2019. | ..
32051X 10 8 |FIRST HAWAIIAN ORD........cooimmiiimiiiinniiinniinsiissiisssssssisssssssssssssssssssnssens | conneees 27.000 28.850 779 673 14 106 .1 08/14/2019. | ..
33616C 10 0 |FIRST REPUBLIC BANK ORD.........cooriiiriiireiireiiesesieceseeseseesessesesssesessesesesenenes | aeevenns . 50.000 5873 | ........ 117.450 5,873 4,406 38 .1,528 .101/16/2018. | ..
337738 10 8 |FISERV ORD...cooviiiiriiiciiicisinsie s sessssssisessssssssssesssssssssesssssssssessssssnsses | avnnnee | e | sveverenene 110.000 | .oovvvivrriinee 12,719 | ........ 115.630 | oo 12,719 8,814 4,474 10/09/2018.
337932 10 7 |FIRSTENERGY ORD......ccooviiriiiimeiireiiecesicesisessesessesesssesssssesesssesssssssesssesssesnnns | oo 94.000 4,568 | ... 48.600 4,568 3,606 143 .1,039 .| 10/09/2018. | ..
33829M 10 1 | FIVE BELOW ORD...cosiivimiiirerieiiseeeieeiieesissssisessssssssssssssss s sssessssssssssnees | evnenes | eoe | ceveonennonns 12.000 | oo 1,534 | ... 127.860 1,534 1,449 85 .1 12/16/2019. | ..
339041 10 5 |FLEETCOR TECHNOLOGIES ORD..........ccooommmiimmiirneiiisniiseiesssiesssessssssssssssssnes | cvvenes | eoe | covereneienns 17.000 | oo 4891 | ... 287.720 4,891 3,658 1,734 10/09/2018.
343412 10 2 |FLUOR ORD.......osiiiiiiiiiiiieiiesesissesisssssssissssssessss s sssessssesssssssssessseenens | oo 27.000 510 510 910 | s 3 6 .(400) .| 06/28/2019. | ..
343498 10 1 |FLOWERS FOODS ORD......cceiiirriiirirnersisisssessessssesesssssssssssessssssssensssssssesssenss | sosvnnes | oo | veresennenns 40.000 870 878 8 9) .1 10/15/2019. | ..
344849 10 4 |FOOT LOCKER ORD.......cooiiiiieririeiirieeisiesisesssssssssssssssssssesesssesssssssssssessesssens | oo 22.000 858 922 17 (64) 06/28/2019.
345370 86 0 |FORD MOTOR ORD......ccooiiiiiiiiiiiiinsisiiesi i sessssssssssssssssesssnsses | evvveens | e | srvvensions 755.000 7,022 6,765 453 ..1,246 .| 10/09/2018. | ..
34959E 10 9 |FORTINET ORD.....ccoooiiiiriiireiiseiisesissesisssssssssssssesssssssssssssssssssssssssssnsssns | connenes 27.000 . 2,883 2,229 981 .| 10/09/2018. | ..
34959) 10 8 |FORTIVE ORD......ociiiiiiriiiriiiciiieceisesesseseseesessesesisesesssesiesesss s | erevens 57.000 4,354 | ... 76.390 4,354 4,686 16 498 10/09/2018.
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD......ccccrvririrmirierernicernsisesssnesenns | covvenes 28.000 1,830 65.340 1,830 1,600 12 230 .| 06/28/2019. | ..
35137 10 5 [FOX CL A ORD......ooiiieeiceiiieeeieeeessssessissssesss s esssssssssesessessseesesesnenes | oo 67.000 2484 | ... 37.070 2,484 2,703 31 (219) .103/19/2019. | ..
35137L 20 4 | FOX CORPORATION ORD......cccviumriemreemrismeeisnesssesesssssssesssssesssssssssssssssssssns | o 31.000 1,128 | e 36.400 1,128 1,226 14 (98) 03/19/2019.
354613 10 1 |FRANKLIN RESOURCES ORD.........ccoooumiuiiriirimierimenissesissssessssesssssssssssssssssssnees | oo 60.000 1,559 25.980 1,559 2,023 | oo 16 47 .(464) .103/19/2019. | ..
35671D 85 7 |FREEPORT MCMORAN ORD........ccoomriuiiiiimieiiieiisesissesissesisssssessssssssessssiens | ceevenns 280.000 3674 | . 13.120 3,674 3,693 56 787 .| 10/09/2018. | ..
36164V 30 5 |GCILIBERTY CLA ORD........ccoomviimiiiimriiineiisssisssiisssseensssssssssssssssssssssnnsssns | onneees 20.000 1TM7 | 70.850 1,417 1,163 254 04/22/2019.
363576 10 9 |ARTHUR J GALLAGHER ORD.........ccocosimiiiiririceineiiseeisseisssessssessssessssesssenssens | o 34.000 3,238 95.230 3,238 2,564 58 732 .| 10/09/2018. | ..
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD........coiniireriiieerniinnicenniersninenes | vevens | vee | woverneenenns 40.000 | ..ooovrvrreriiinne 1,722 | o 43.050 1,722 1,478 82 244 .103/19/2019. | ..
366651 10 7 |GARTNER ORD 2,593 446 .| 10/09/2018. | ..
369550 10 8 | GENERAL DYNAMICS ORD.......ccoommrvierriinmreiceiinreiesnesissssisnsssssssssssssssssssnssis | evvnneee | eoe | ceverernerne30.0000 i 8,818 | 10 176.350 | 8,818 | 10,209 200 957 .| 10/09/2018.
369604 10 3 |GENERAL ELECTRIC ORD 1,790.000 . 1,607 | oo 18 54 18,369 .| 05/22/1987. | ..
370334 10 4 | GENERAL MILLS ORD.......ccoooriiimeiiireiieceiiecesieceeiesssisesssesssssssssssesssssssssssnsssens | cvvenes | eoe | cveeeeeens 115.000 6,159 53.560 6,159 4,980 225 ..1,681 .| 10/09/2018. | ..
37045V 10 0 |GENERAL MOTORS ORD.... 254.000 9,296 9,296 8,296 386 800 .| 10/09/2018.
371901 10 9 |GENTEX ORD . 51.000 1,478 1,478 1,348 6 130 .1 08/14/2019. | ..
371927 10 4 | GENESIS ENERGY UNT.....iiiiiiiriiiceiiesniicseiesssisessisssisssssssssssessssesssssneins | svnenes | eon | eoreenes 3,000.000 61,440 20480 | oo 61,440 | ...... 88,249 6,600 .6,030 .1 01/12/2018. | ..
372460 10 5 | GENUINE PARTS ORD. . 27.000 2,868 . 2,868 2,648 | oo 21 81 276 .| 10/09/2018.
375558 10 3 | GILEAD SCIENCES ORD.........ccoovuriiiciiireeiineiiesesissesissessessssssessssesesssssenssens | evnenes | eoe | cveeeeeens 209.000 | ..ooorvereriiinns 13,581 | ..ccooont 64.980 | ..o 13,581 | ...... 15,713 527 508 .| 10/09/2018. | ..
37940X 10 2 | GLOBAL PAYMENTS ORD.......cooviimrinriirnrieinnrersmsnsensnssseessssssssensssssssssnssensenssns | sonvnes | oor | sonreererenneD8.0000 | ovvviririnvinnnns 10,588 | ........ 182.560 | ...ccovvvvinen. 10,588 6,824 12 ..4,200 .110/09/2018. | ..
37959E 10 2 |GLOBE LIFE ORD 2,316 2,316 1,878 4 438 .| 08/14/2019.
380237 10 7 |GODADDY CLAORD........ 2,038 . 2,038 2,271 69 .| 10/09/2018. | ..
38141G 10 4 | GOLDMAN SACHS GROUP ORD 15,865 229.930 | oo 15,865 7,327 286 .4,339 .1 12/18/2018. | ..
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD...........cooosiiuimiririiirrenieeiisesienssessssiessiens | oo 000 | e 1,089 | .......... 15.555 1,089 1,377 45 .(340) .1 10/15/2014. | ..
384109 10 4 | GRACO ORD.....cooiiieriiiseieieisssse st ssssesssssssssssssessans | avsenes 32.000 1,664 52.000 1,664 1,691 10 (V2 RN RO (V20 0412212019, | ..o
384802 10 4 |WW GRAINGER ORD........ccooiiiimeiiniiiereiiesesisesissesisesssesesesssssesessssssssssesesssssnns | oo 8.000 2,708 | ....... 338.520 2,708 2,683 45 449 | s | e 449 | s 10/09/2018. | ....cccvvvvvnves
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38526M 10 6 | GRAND CANYON EDUCATION ORD.........ooiiuirrierrieirrerineeiserenisessessssssessseseessisns | coieees ....10.000 958 1,248 .(290) .1 08/14/2019. | ..
400110 10 2 |GRUBHUB ORD 827 2,184 (479) .| 10/09/2018.
40171V 10 0 |GUIDEWIRE SOFTWARE ORD X . 1,756 1,526 230 .103/19/2019. | ..
40412C 10 1 |HCA HEALTHCARE ORD.......coviiiiririiiireriiisisise s sssissssssessssssssessss | oesvees 37.000 5469 | ... 147.810 5,469 5,242 30 515 .| 12/16/2019. | ..
40416M 10 5 |HD SUPPLY HOLDINGS ORD.. 34.000 1,367 1,264 103 .| 08/14/2019.
40434L 10 5 |HP ORD 4,131 L0/ I 55 129 18 .| 10/09/2018. | ..
406216 10 1 |HALLIBURTON ORD.......ccocooiimiiiimiiiniiiiniiisssissssisssisssssssssssssssssssssssssssssnnnes. | soenes 4,209 4,686 76 144 .| 06/28/2019. | ..
410345 10 2 |HANESBRANDS ORD SO SRRPRSTTRRN BSOO 1,292 1,677 52 202 .| 08/22/2018. | ..
412822 10 8 |HARLEY DAVIDSON ORD......cccovuriirririrerinisirnnisssssssessessssesesssssssssssesssssssssessassnss | avsenes . 1,153 1,234 35 (81) 04/22/2019.
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD..........ccocoommrmiimmmeimrnriinneesnnesinnens | evvenes [ eoe | cveeeneens 108.000 6,563 60.770 6,563 4,638 | ..o 32 146 1,763 .| 10/26/2016. | ..
418056 10 7 |HASBRO ORD.......ooiviiriiimeiimceiireiiesesiesessesessssssssss s | cvieees 22.000 2,323 | e 105.610 2,323 2,216 59 536 .| 10/09/2018. | ..
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD.......ccoovoiimiiimiiineiiinnieinniissniisnisinnes | covneies | | e 41.000 | .o 1,241 | L. 30.280 1,241 1125 | s 13 26 17 06/28/2019.
42250P 10 3 |HCP REIT ORD.....coiiiiiiciiiieiieceiieseiisesisesicesissessse s | coeeenes 92.000 3AT | 34.470 3171 2,385 136 602 .| 10/09/2018. | ..
422806 20 8 |HEICOCLAORD.. e | e [ e | e 16.000 1,432 89.530 1,432 1,71 (279) .| 08/14/2019. | ..
423452 10 1 |HELMERICH AND PAYNE ORD.........ccoovummiiimriiimerireeiissesissessseseseessssssssesssssinns | v 21.000 954 | .......... 45.430 954 1,166 45 (212) 03/19/2019.
426281 10 1 | JACKHENRY AND ASSOCIATES ORD certern s | e | o | e 14.000 | oo 2,039 | ....... 145.670 2,039 2,192 22 268 .110/09/2018. | ..
427866 10 8 |HERSHEY FOODS ORD.........ccocouimiiiriiireiisesisneiessssisssssssssessesssssssessssessssssnns | oo 27.000 3968 | ... 146.980 3,968 2,833 81 .1,075 .| 10/09/2018. | ..
42809H 10 7 [HESS ORD....coiiiiiiiiiieiiereiieceiieseiiesesiesesi s essssssssienssinns | crvvioas 51.000 3,407 3,702 51 .1,342 10/09/2018.
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD......coccsvuiiiireireriiicirnisisesssessssssssensnns | ronveees 294.000 4,663 4,616 | oo, 35 132 779 .1 10/09/2018. | ..
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD..........covuierimriireeiisnerisssenesenesensesssseeens | o 21.000 1,027 .48. 1,027 .909 10 118 .110/15/2019. | ..
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.......ccouomirvimmrrirnniresiiessessssssessssssssnsnees | oveeees 54.000 5989 | ........ 110.910 5,989 4,063 32 2,112 10/09/2018.
436106 10 8 |HOLLYFRONTIER ORD.........coooviimiiimmeiimmemiceseesesssesesenessssesssssesesssesssssesssesssessens | oo 31.000 1,572 | oo 50.710 1,572 2,128 42 (13) .| 10/09/2018. | ..
436440 10 1 [HOLOGIC ORD.......coovuumreeerriiireiisseiiesesiesesiesessesssssssssessssesssssssssssssssssssissssinns. | oo 53.000 2,767 52.210 2,767 2,192 589 . .| 10/09/2018. | ..
437076 10 2 |HOME DEPOT ORD.........cooooiimiiimiiniissiiisssisssissssisssssssssssssssssssssssssssssssnnnes. | cvninns | ooe | covnnneens 177.000 | oo 38,653 | ........ 218.380 | ............ 38,653 | ...... 35,162 849 B723 | | 6,723 | .o 06/28/2019.
438516 10 6 |HONEYWELL INTERNATIONAL ORD........coorviirrieircemieneniesesiesenesesesssssessssesssnens | evvenes | eoe | covereneeenns 88.000 | ....ccoovvvvnnnenn 15,576 | ........ 177.000 | oo 15,576 9,842 296 23,949 | | e 3,949 .1 01/23/2017. ..
440452 10 0 |HORMEL FOODS ORD......covviiririiireriiisiresieiseisiesssssssssesssisssssssssssssssessssssesseses | aveenes . 53.000 2,391 | 45.110 2,391 2,159 45 129 .1 10/09/2018. | ..
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD........ccooovirviireririniisniiessienesessssessnissnnens | connenes | e | covveiinns 142,000 | .oovveviiciiinnn 2,634 | .o 18.550 2,634 2,863 | overriiriieiiinn 36 121 267 .| 10/09/2018. | ..
44267D 10 7 |HOWARD HUGHES ORD 9.000 1,141 1,123 18 .| 10/15/2019.
443510 60 7 |HUBBELL ORD......ccoccoimiiiriiiriiiniiisneisseisssiissssssssssssssssssssssssssssssssssssssnnss | svnnns | ooe | sovesoneseons 11.000 | oo 1,626 | ........ 147.820 1,626 1,478 10 148 .1 10/15/2019. | ..
443573 10 0 |HUBSPOT ORD........oiriiimreiimreiiresicesisesesissesessesssesesssesesssesssssesssssesssssssssssssesnnes | cooeies 9.000 1427 | ... 158.500 1,427 1,503 (77) .110/15/2019. | ..
444859 10 2 |HUMANAORD.......... 27.000 9,896 366.520 9,896 7512 | s 15 23 .2,627 .| 06/28/2019.
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.........ccoooviiimiiiimiiineiinnsisnieissnissssesesnenes | evienes | eoe | coveeneienns 16.000 116.780 1,868 1,891 17 380 .| 10/09/2018. | ..
446150 10 4 |HUNTINGTON BANCSHARES ORD........ccoociriimmreiimreiimieiissesissssesessssesessesessssens | o 211.000 3,182 3,260 | oo 32 120 667 .| 10/09/2018. | ..
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD 9.000 2,258 2,329 32 545 .| 10/09/2018.
447011 10 7 |HUNTSMAN ORD........cccooeuvenn. 1,087 1,037 7 50 .110/15/2019. | ..
44919P 50 8 |IAC INTERACTIVE ORD.....coiiiiiriereriiireeisisisnsssissssssessesssesessssssssesssessesssssessessns | snvenes 3,488 2,824 925 .110/09/2018. | ..
449253 10 3 |IAAORD.... 1,271 .982 289 .| 10/15/2019.
45167R 10 4 [IDEX ORD.....cooviuriiemieiiieiiceiieseisesessesesse s | aneiions 2,408 2,008 27 640 .| 10/09/2018. | ..
45168D 10 4 |IDEXX LABORATORIES ORD........cooiimiiiimiiinriineiissiesseiensisssssssssssssssssnnsssnnns | avvveoas 4,439 3,806 1,217 .| 10/09/2018. | ..
452308 10 9 |ILLINOIS TOOL ORD........cooveumrveierieierreieneiieneieeseieeressesesesnsssssensssssssssssesssnenens | evonenee | ene | ceverennern89.000 | v 11,676 | 10179830 | e 11,676 8,897 | oo 70 265 3,441 .| 10/09/2018. | ..
452327 10 9 |ILLUMINA ORD...outiriiriiiernieiseieie et ssssssesssssssssssssessessans | avsneses 9,289 9,065 891 10/09/2018. | ...




KAE

Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE 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
45337C 10 2 |INCYTE ORD.......cccoovverurrrinns 33.000 2,882 | oo 87.320 2,882 2,162 783 .| 10/09/2018. | ..
457187 10 2 |INGREDION ORD 1,301 92.950 1,137 164 .| 10/15/2019.
45784P 10 1 |INSULET ORD.....cooooirriirriereinnreiiseneiiseseiiesesesseseesesissessesesssssssssesssssssssssnnnenes | connene | ooe | eoveeenenne 120000 | oo 2,054 | ... 171.200 1,186 868 .103/19/2019. | ..
458140 10 0 [INTEL ORD...cooiirriiiiireriisiise sttt ssssenns. | avsnenes R 44,947 59.850 484 946 ..9,703 .| 06/06/1993. | ..
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD........cooiiiiiirieireeiieniieieeseeseseseeneseenens 110.000 10,181 92.550 8,366 121 .1,894 .| 10/09/2018.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD........coccoomveemrriemniinnnrinnerinnerinneeins | evvveene [ eoe | cvreenern 149.000 | 19,972 | 134.040 | oo 19,972 | 21,940 958 ..3,035 .| 10/09/2018. | ..
459506 10 1 | INTERNATIONAL FLAVORS & FRAGRANS ORD.........ccccoovimmmiiimnmiiinnniisnnissnninnnies | evvvnnes [ eoe | eeverenneen 19,0000 i 2451 | 129.020 2514 | e 14 56 .(100) .1 12/18/2018. | ..
460146 10 3 |INTERNATIONAL PAPER ORD.........ccooovimmmiirmrnirnnerirenerisnenisnenisnesesnsesssssnsnennns | evvvenes | eoe | coverennneene19.0000 i 3,638 | i 46.050 3,527 159 450 .| 10/09/2018. | ..
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD..........oevuurieiiiiiiiienirrissiissienesiens | cevvees 23.100 1,589 18 189 10/15/2019.
461202 10 3 | INTUIT ORD.....coiorveicriceiieceiieceiiesesiesesissessssnsessnesssssnssssssssssssssssssssssnssssssnssssnnnes | evonenee | eoe | covrennnerni 8,000 | i 12,673 | i, 261.930 | ..o 12,673 | 10,592 93 3,124 .| 10/09/2018. | ..
46120E 60 2 |INTUITIVE SURGICAL ORD. e | || 21,0000 i 12414 | 591150 | oo 12,414 | 11,156 ..2,357 .| 10/09/2018. | ..
46187W 10 7 |INVITATION HOMES ORD........coooiiriiimiiineiiinieiineiisnesissssessssessssssssssssssssssssnns | avvsenas . 29.970 2,005 20 243 06/28/2019.
462222 10 0 |IONIS PHARMACEUTICALS ORD..........ccoviiiimmerireeiseniisnneeseseesenessesessesesaesssens | coeeees 25.000 60.410 1,994 .(483) .103/19/2019. | ..
46266C 10 5 |IQVIAHOLDINGS ORD......covvimiiiirieirieiseieesesisessssssssssssesssssssesssssssssessssssssansens. | sosveres 31.000 | .o 790 | s 154.510 3,949 1,189 .1 10/09/2018. | ..
46284V 10 1 |IRON MOUNTAIN ORD.......ccoooiiririririiriinneieseiseseesssssissssssessssesssssessssesssssesesnns | coeeenen | e | worereeiiens 56.000 | ...ocooovrrenn 1,785 | i 31.870 1,931 | s 35 68 .(146) 03/19/2019.
46625H 10 0 | JPMORGAN CHASE ORD........ccovviumriimreiiceiireiisesssessssesssssssssssssssssssssssnsssens | aevvnns | aee | cevveoenes 509.000 | ....cccoovrrenrnn. 70,955 | oo, 139.400 | ..cooovvvenennnnn. 70,955 | e 20,333 1,564 19,859 .1 12/16/2019. | ..
469814 10 7 | JACOBS ENGINEERING GROUP ORD........cocoomiiiriiiniiiniicssniessneesssssssnisssnissns | coines . 26.000 89.830 2,194 9 142 .| 06/28/2019. | ..
478160 10 4 | JOHNSON & JOHNSON ORD.......coooriiimiiirieiirieiineeissesissesssssssesssssesssssssssnnnees. | evvenes | eoe | covveeneens 421.000 | ..cooorroren 81,411 | L 145.870 | ..coovvvreren 81,411 | 58,310 1,419 ..6,586 10/15/2019.
48020Q 10 7 |JONES LANG LASALLE ORD.......coviiiirriiiriereierisieesesisessssssssssssssesessssssessessneses | svsneees 9.000 | .ocvvveereenenn 1,567 | 174.090 1,266 4 301 .| 06/28/2019. | ..
48203R 10 4 |JUNIPER NETWORKS ORD.......ccoociriirieririiiiineiieiissesisseesesssssssssesssssssssssneees | aeevenns 67.000 | ....cccovrrrnnnn 1,650 | oo 24,630 1,784 25 (134) .| 06/28/2019. | ..
482480 10 0 | KLA ORD...iiiiiiiiiiriiis et | ciiiens 30.000 | .oovvvrvirrrnnnn.5,345 | L 178.170 2,975 93 ..2,660 10/09/2018.
485170 30 2 |KANSAS CITY SOUTHERN ORD.........coovumeeirmeeireeiinesiesesessseseesesesssssesssssssssssesnns | coines 20.000 | ..o 3,083 | o 153.160 2,191 | 8 29 1,154 .| 10/09/2018. | ..
487836 10 8 |KELLOGG ORD.......cooviuieiiriiireiiereiieseiieseiesesesiesessssessessssssesssessssesssisssssssnnins. | cvnenes | ooe | covereneeenns 48.000 | ..o 3,320 | e 69.160 3,312 108 583 .| 10/09/2018. | ..
488401 10 0 |KEMPER ORD......ccoooiiiriiiniinrisnsisnsisssssnsissssssssssssssssssssssssssssssssssssnsssnns | coinnns | ooe | soveonneeeons 12.000 | .o 930 | i 77.500 .900 3 30 10/15/2019.
493267 10 8 |KEYCORP ORD........coovureiiimeiiceiiceeiesesiessssesssssessssesssssssssesessssssssssssssnsssssnnees | cooines 205.000 20.240 4,192 146 21,119 .| 10/09/2018. | ..
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD.........ccevimiiiiiiriiiiiniissiieiiesisessnsissiiesiessinins | ceviens 36.000 | .ccoiviiiinennnn3,695 | i 102.630 2,321 ..1,460 .1 10/09/2018. | ..
49427F 10 8 |KILROY REALTY REIT ORD......ccooouiriimiiiiniiisseiisseiissssessssissssissssessssssssssssnsens | coneenes 20.000 83.900 1,484 29 194 .103/19/2019. | ..
494368 10 3 |KIMBERLY CLARK ORD... ....67.000 29,216 | ... 137.550 5,226 274 .1,582 .| 06/20/2012.
49446R 10 9 |KIMCO REALTY REIT ORD........coomviimriimriiinniiseiisssisssssisssssssssssssssssssnssssnss | avvseeas . 80.000 1,657 1,404 67 253 .1 03/19/2019. | ..
49456B 10 1 |KINDER MORGAN CL P ORD......ccooouiiiiriiriniireniiieeeisesiisesessesesssesessesessesessenens | coeeenen | e | cerevens 2,667.000 | ..ooveoeriis 56,460 | ........21.170 | .o 56,460 | ...... 49,825 2,089 ..8,485 .1 05/29/2019. | ..
500255 10 4 |KOHL'S ORD, . 32.000 1,630 1,630 2,270 86 .(492) .| 10/09/2018.
500754 10 6 |KRAFTHEINZ ORD.......ccooooiiiriiimiiireiisceisseiieneiisesissssssssssssssssssesssssssssssssssess | evinnes | ooe | cveenneees 124.000 3,984 3,984 3,159 99 825 .1 08/14/2019. | ..
501044 10 1 |KROGER ORD......coiiiiiiiiiiiisniciissieciissississssiisssesssisssssssesssssssssesssssssnsianns | envveens | e | evvvesnions 153.000 4,435 4,435 4,273 92 228 .| 10/09/2018. | ..
501889 20 8 |LKQORD 63.000 2,249 35.700 2,249 1,812 437 .1 03/19/2019.
502431 10 9 |L3HARRIS TECHNOLOGIES ORD e e [ e 43.000 | .o 8,508 | ....... 197.870 8,508 7,043 96 .2,193 .| 10/09/2018. | ..
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD.......cccocvirmirierermnereernnieesnnsnenenes | coveeees 20.000 3,383 | ... 169.170 3,383 3,446 856 .110/09/2018. | ..
512807 10 8 |LAMRESEARCH ORD... 30.000 8,772 292.400 8,772 4334 | 35 101 .4,687 .| 10/09/2018.
512816 10 9 |LAMARADVERTISING CL A REIT......ccoiiiiriiimiiiiniisnniiesssiesssissesisssssssnssssssinns | evvenes | eoe | cevereneeenns 17.000 1,517 89.260 1,517 1,325 49 192 .103/19/2019. | ..
513272 10 4 |LAMB WESTON HOLDINGS ORD.........ccococmmmrimiiiiniiiinniiisniisseisssisnsssssessssssens | coenes 28.000 2,409 | .......... 86.030 2,409 2,090 22 349 .| 10/09/2018. | ..
515098 10 1 |LANDSTAR SYSTEM ORD........ccooriuiriiiieiirieisesieseeisesessesesssesssesesssisssssssessissnsees | coieies 7.000 797 | 113.870 797 780 18 .1 12/16/2019. | ..
517834 10 7 |LAS VEGAS SANDS ORD.......cocrviiirrirrirerinineresseisssseessssssessessssssssssssssssssssessessnnes | sesvnnes | oo | vervesennens 70.000 4,833 69.040 4,833 4,080 216 1,189 10/09/2018. | ..o
518439 10 4 |ESTEE LAUDER CL A ORD........ccoomiiiriirieeiceiieeniesesissesisssesesssssessssesssssssssssssnees | evvnnes | eoe | coverenenenns 43.000 | oo 8,881 | ........ 206.540 8,881 6,035 76 ..3,287 10/09/2018. | ....cccvvvvvnves
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521865 20 4 |LEAR ORD.......coiiiiiiriiiireiieseiieseiicesiesessesesisesessesessessssssssssssssssssessssensssssssins | cvnenes | coe | covereneeeons 13.000 | oo 1,784 | ... 137.200 1,784 1,811 20 (27) .| 06/28/2019. | ..
524660 10 7 |LEGGETT &PLATT ORD 1,322 1,002 | e 10 229 .| 10/15/2019.
525327 10 2 |LEIDOS HOLDINGS ORD 2,643 2,156 18 487 .| 06/28/2019. | ..
526057 10 4 |LENNAR CL A ORD.....ccooviiiiiiiiniiniiiesie s | cevienes 3,124 2,482 9 932 .110/09/2018. | ..
526107 10 7 |LENNOXINTERNATIONAL ORD 1,952 1,993 6 (41) .| 08/14/2019.
530307 10 7 |LIBERTY BROADBAND SRS A ORD.......cccosrvuirriimreiimieiimseisesessssessssessesesssnsssns | o 498 478 20 .1 12/16/2019. | ..
530307 30 5 |LIBERTY BROADBAND SRS C ORD........cccooimmviimiiiniiiiniiiniisnsissssisssssssnssssnens | o 2,641 1,971 670 .1 03/19/2019. | ..
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD........ccocouiivimemirneiineeiesesesseniessiees | o 822 671 151 .1 08/14/2019. | ..
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD........ccovvmriiermrieinersirernsieeessssiessenes | avevenns . . 1,492 1,177 315 06/28/2019.
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD..........ccooocmrviimrermiririneesenesieneieenens | v 38.000 1747 | e 45.965 1,747 1,422 325 .| 04/22/2019. | ..
532457 10 8 |ELILILLY ORD...ooviveiiriirriirniieeniiesenieessisssisssnissssnsssssssssssssnsssssssssnsssssssssnnnees | svinnene | eoe | evreennens 142,000 | oo, 18,663 | ........ 131,430 | oo 18,663 | ...... 16,657 273 1,979 .1 12/16/2019. | ..
534187 10 9 |LINCOLN NATIONAL ORD 2,478 59.010 2,478 2,945 62 323 10/09/2018.
539830 10 9 |LOCKHEED MARTIN ORD........cccoommmimimmieimmeeeeneeinnenisnesisssnesnsssssessssnnsessssesnnsns | evevnees | eoe | ceverennernid0.000 | i 15,575 | ....... 389.380 | ..o 15,575 | ...... 13,893 360 ..5,102 .| 10/09/2018. | ..
540424 10 8 |LOEWS ORD 4,094 52.490 4,004 2,837 20 544 .| 02/10/2016. | ..
54142L 10 9 |LOGMEIN ORD 857 85.740 857 813 10 45 03/19/2019.
548661 10 7 |LOWE'S COMPANIES ORD........ccoouiiiiiiiiiniisiiiciiesisiississiissiessssssnssssiessiens | cesiens ..16,168 | ........ 119.760 | oo 16,168 | ...... 14,739 278 ..3,699 .110/09/2018. | ..
550021 10 9 |LULULEMON ATHLETICA ORD.......cccooiimiiiriiiimiiiineiisneiessesessesiessssssssesssssssesens. | o Cl 18,000 | i 4,170 | 231.670 4,170 2,705 .1,981 .| 10/09/2018. | ..
55261F 10 4 |M&T BANK ORD........coorviriiirreireiieneeinseiieseiissssiesssessensssssssssssssessssnsssnssssnnnes | evoneeee | eoe | ceverennernn 20,0000 i d,923 | i, 169.750 4,923 4,911 119 772 10/09/2018.
552690 10 9 |MDU RESOURCES GROUP ORD.......ccoeviirimrirriiiiniiieiieniesessssssissssssessesessnss | cevvees 29.710 1,159 1,081 | oo 8 78 .1 10/15/2019. | ..
552953 10 1 |MGM RESORTS INTERNATIONAL ORD......ccccooriiiriiieneiieneienesiesessesesseneseenenes | oo I 33.270 3,260 2,680 51 883 . .| 10/09/2018. | ..
55336V 10 0 [MPLX COM UNT. ..o | nneies 2,650.000 67,469 25.460 | .o 67,469 | ... 88,006 5,050 (12,631) (12,831) [ v 09/20/2019.
55354G 10 0 [ MSCIORD.......iiiiriiiceiiresieresiscesieressesessssesesesesssssessssssssssessssesssesesssssssssnnsens | avevnns | ene | coveveeneees 17.000 4,389 258.180 4,389 2,838 43 L1883 | | e 1,883 .| 10/09/2018. | ..
554382 10 1 |MACERICH REIT ORD.......ccooouuiiiimiiiireiiineeiesesiesesiesesiesesissessesessssssssssssssssiens | v 27.000 27 26.920 727 1,148 61 (421) (421) .. .103/19/2019. | ..
55616P 10 4 [MACYS ORD.....ccooviiriiiriiiriisnisnesssissssssssssssssssssssssssssssssssssssnsssnns | connenes | e | coeneiennnd 60.000 | ...ocoovviviiriinnns 1,020 | .......... 17.000 1,020 1,460 | oo 23 45 .(440) (440) | ovvorvrrres 04/22/2019.
55825T 10 3 |MADISON SQUARE GARDEN CL A ORD........ccocoommviimirirreririeniseeesseeessssssnsseins | o 3.000 883 | ........ 294.190 883 851 32 .1 12/16/2019. | ..
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS UNT........coooiiiiimiireriiinniisniseiissiiesiseninnins | covvees | oo | ceviens 1,025.000 64,442 62.870 | .o 64,442 | ...... 71,257 3,156 ..2,607 .109/20/2019. | ..
562750 10 9 | MANHATTAN ASSOCIATES ORD.........ccocvuimiiimiminiiinsiisnesissesessssessssessesesssnsens | v 957 979 (22) .1 08/14/2019. | ..
56418H 10 0 | MANPOWERGROUP ORD 1,068 934 12 134 .| 10/15/2019.
565849 10 6 |MARATHON OIL ORD........ccocvviriiimiiiiniiisnsiisssisssiesssisssssssssssssssssessssssssens. | coenes 2,227 3,763 33 (125) .| 10/09/2018. | ..
56585A 10 2 | MARATHON PETROLEUM ORD........ccooiriiirreiiieiiseriecesiesseiesesisesesessssseessesnees | coneenes 7,833 7,671 276 161 .1 12/18/2018. | ..
570535 10 4 |MARKEL ORD... 2.000 2,286 1,143.170 2,286 2,383 210 .1 10/09/2018.
57060D 10 8 | MARKETAXESS HOLDINGS ORD........ccoomimiiiriiinieiniiissiesseissesssssssssssesnesesns | aevvenas 7.000 2,654 | ........ 379.110 2,654 1,835 1" 819 .| 04/22/2019. | ..
571748 10 2 |MARSH & MCLENNAN ORD......ccoooiiiiririreiireiisseiseseisesssssssssssessssssssssssssssesons. | o 84.000 9,358 | ........ 111.410 9,358 3,913 146 ..2,659 .| 10/25/2013. | ..
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD 55.000 8,329 151.430 8,329 6,588 102 ..2,358 .| 10/09/2018.
573284 10 6 |MARTIN MARIETTA MATERIALS ORD..........ccocoommmvmmmnrinnnersnnersneresnenisnssssnesenennnes | evivenne | eoe | ceverennennn 12,0000 | i 3,356 | e, 279.640 3,356 2,171 25 .1,293 .| 10/09/2018. | ..
574599 10 6 |MASCO ORD.....coiiiiirrieireieieissssessesssiessssssssssse s ssessssssssesssssssssssssessans | avsenes 2,035 30 1125 .110/09/2018. | ..
57636Q 10 4 |MASTERCARD CL AORD .128.000 | ....................38,220 | ........298.590 | ....................38,220 | ..... 27,668 153 13,001 .| 10/15/2019.
577081 10 2 | MATTEL ORD.....osiiiiiiiiriiiriiiseiiessisssisesessesessesesissess s essssssssissssines | cvieees ....68.000 982 (61) .103/19/2019. | ..
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD.........cccoooummviimiiiiniiseissniessssessssissniisnns | onneees 53.000 . 2,802 100 565 .| 10/09/2018. | ..
579780 20 6 |MCCORMICK ORD.........coviuuriiimriiireiieseiseceieesessesesiesessesesissesiesssissssessesiessnins | oo . 24.000 4,074 | ... 169.730 4,074 3,260 | .o 15 55 732 .| 10/09/2018. | ..
580135 10 1 |MCDONALD'S ORD.......ccoviirirmirireirieieiessseesssssssesesssesssssssesssssssssesssssssssessssssssssnsns | avnsnee | e | sveverenene 117.000 | oo 23120 | ....... 197.610 | oo 23,120 | ...... 20,354 483 ..1,986 12/16/2019. | oo
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58155Q 10 3 | MCKESSON ORD........ccocreiimieiimreiirseiieseeiesessssessesessesesissessesesssessssssssssssssisens | ceevenas 39.000 539% | ... 138.320 5,394 5,337 | oo 16 62 ..1,086 .| 10/09/2018. | ..
58463) 30 4 |MEDICAL PROPERTIES REIT ORD.... 72.000 1,520 1,305 | v 19 37 215 .1 03/19/2019.
58933Y 10 5 |MERCK & CO ORD.......coiiivimirirerireiireeies e nessesessesessesens | oeeenes .433.000 | ..cooorierennn39,381 | 100090950 | i 39,381 | oo 31,328 264 953 ..6,296 .| 10/09/2018. | ..
59156R 10 8 | METLIFE ORD.....cooiiiiiiiiiiiriciesiciisissisissiissiesssissasssssssssessesssssssessinns | venens | one | oevirnees 242.000 | ..covviiinnnnn12,335 | 10050970 | s 12,335 8,050 421 ..2,398 .| 02/10/2016. | ..
592688 10 5 |METTLER TOLEDO ORD 4.000 3,173 2,364 911 .| 10/09/2018.
594918 10 4 |MICROSOFT ORD........coosmvimmriirriinniinseiisnesinsessssessssssssssssssssssssssssssssssssnseneos | evneeee | eoe | voveee 1,254,000 | v 197,756 | e, 157.700 | .oooccricii 197,756 | coovvoevrs 121,124 2,260 67,172 .1 12/16/2019. | ..
595017 10 4 |MICROCHIP TECHNOLOGY ORD.........cccooimmmrimmmiiinmiinnniiinniinsnesssnisssnsssnsssnnnes. | evivnnns | eoe | covrennnee 44,0000 | i 4,608 | 104.720 4,608 2,965 64 .1,443 .| 10/09/2018. | ..
595112 10 3 |MICRON TECHNOLOGY ORD........ccoouemruimmemircenirsesisseeissesissesssesessesessessssesssens | v 53.780 8,551 2,692 ..3,506 .| 10/28/2016. | ..
59522 10 3 |MID AMERICA APT COMMUNITI REIT ORD.......ccccovvirirmnrnierernrennenniinnsnsnssensnnsenies | verinne | eee | overnrenenn21.000 | i 2,769 | e 131.860 2,769 2,100 81 759 10/09/2018.
596278 10 1 |MIDDLEBY ORD........ccoovummmiiimriimerincerinsesissesisssnsisnsssssessssnsssssssssnnssssssessnsnnnes | evivnnee | eoe | ceverennenn 10,0000 i 1,095 | 109.520 1,095 1,103 (8) .1 08/14/2019. | ..
608190 10 4 |MOHAWK INDUSTRIES ORD.........ccccoosiimmiimriirieiiinninniiississiiissisnissssssssssssesenens | ceveens | o [ oererenneeen 13,0000 il 1773 | i, 136.380 1,773 2,089 252 .| 10/09/2018. | ..
60855R 10 0 | MOLINA HEALTHCARE ORD.........cccoocimmmiiimmiimnmninnniisnnesnniessneessnssssnssssnssssnssnnns | avvviies | ene | cererennnnn 13.000 | i 1,764 | L 135.690 1,764 1,861 (97) 06/28/2019.
60871R 20 9 |MOLSON COORS BEVERAGE CL B ORD..........ccocoomeiiierinericneissnissssissssisneens | ceevenas 53.900 1,779 2,037 65 (75) .| 10/09/2018. | ..
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD.......ccvmriiirirrierinnieiserississsenssssnssssssensnns | aveenes 235.000 12,944 55.080 | .coovvvvvierinne 12,944 | ... 10,051 | o 67 250 ..3,537 .1 10/09/2018. | ..
61174X 10 9 |MONSTER BEVERAGE ORD..........ccooosriiiiiiiriciiinsiiesniissssisssssisssessssssssnssssssssnnns | coneenen | e | overeiiinns 77.000 4,893 63.550 4,893 4,355 1,108 10/09/2018.
615369 10 5 [MOODYS ORD.........oorriiirriiinriiinniiisssisssissssessis s sssssnsssnnnies. | sinines 32.000 7,597 | ........ 237.410 7,597 5173 64 .3,116 .| 10/09/2018. | ..
617446 44 8 |MORGAN STANLEY ORD.......ccooouiimiiimiiineiinniiisniississssesssssssssssssssssssnssssnsss | evnines | ooe | coeenneees 293.000 | ..ooovviririiinnns 14,978 | ......... 51120 | oo 14,978 6,804 381 ..3,361 .| 02/25/2016. | ..
61945C 10 3 | MOSAIC ORD.......ciriiiriiiriiiereiiereiieseisesesseseseesessesessesessesessessssssessssssienssins | anevnns | ene | cereviennesd 67.000 | ..oocovrrviirni 1,450 | .......... 21.640 1,450 2,218 12 .(507) 10/09/2018.
620076 30 7 |MOTOROLA SOLUTIONS ORD.......cvmirrirririirerserisesesssssesssssssssssssessessssesessssssneses | aveeres 31.000 4,995 | ... 161.140 4,995 3,858 | .o 20 7 1,429 .1 10/09/2018. | ..
626717 10 2 |MURPHY OIL ORD....cccoooimirimiiirienieeiieesiseseesesesessssssessssssssssssesessssssssesesseses | oo 31.000 831 26.800 831 789 42 .1 12/16/2019. | ..
629377 50 8 |NRG ENERGY ORD......coovvuuriiimriieeiiseisseisseissssssessssesssssesssssssssessssssssssnsnes. | v 59.000 2,345 39.750 2,345 2,208 7 9 10/09/2018.
631103 10 8 |NASDAQ ORD.......coocouiriiireiiceiircesisesisesesessesssessssssssssessessssesssssssssssessssssns | oo 22.000 2,356 | ... 107.100 2,356 2,104 21 252 .1 08/14/2019. | ..
636518 10 2 | NATIONAL INSTRUMENTS ORD........ccoooiivimeiirieiireniseeiesessessesesessssessssesienes | oo 21.000 889 979 16 (89) .| 04/22/2019. | ..
637071 10 1 | NATIONAL OILWELL VARCO ORD.........ccoovuemriimeiinniisneissseissssssssssessssssnssssnnnes | cvinnes | ooe | covereneieons 76.000 1,904 1,435 8 469 08/14/2019.
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD.........coooirviireiircericerisneisnesenesens | o 32.000 1,716 1,741 16 (26) .1 08/14/2019. | ..
640268 10 8 |NEKTAR THERAPEUTICS ORD.........cccocovimmrirnnens 1,033 .(386) .103/19/2019. | ..
64110D 10 4 |NETAPPORD.......cccoccommvivmrrrin 4,067 90 132 .| 10/09/2018. | ..
64110L 10 6 |NETFLIX ORD 22,650 323570 | .o 22,650 | ... 23,414 3914 .| 10/09/2018.
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD.........ccccooimmviimmmiiinnisnnisnnisnsissnsesssiessnsennns | avvvnns | ane | conevrnnn 170000 | i, 1,827 | ........ 107.490 1,477 350 .1 03/19/2019. | ..
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD........cooimiviimeeiemieieneiiseneeiseneiseneiies | v 1,316 | oo 39 117 (59) .103/19/2019. | ..
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD 1,183 15 (89) .| 10/15/2019.
651229 10 6 |NEWELL BRANDS ORD 1,360 59 274 .103/19/2019. | ..
651639 10 6 |NEWMONT GOLDCORP ORD.......cooumiiiiiiiiiiiiriisiissiissiesiesississssisssssssessssanes | cesiens 5,073 161 .1,190 .| 10/15/2019. | ..
65249B 10 9 |[NEWSCLAORD. 932 7 114 .1 03/19/2019.
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD......ccoooouivieieiireeiiseiisceriesesisssseessesessisens | oeeenes .954 101 .1 12/16/2019. | ..
65339F 10 1 |NEXTERAENERGY ORD......cccovmiiiriniiireriiisisisissssessssssssesssisssessssssssssssessans | avseres 74,000 | i 17,920 | 242160 | 17,920 11,580 370 ..5,057 .| 06/12/2018. | ..
654106 10 3 |NIKE CL B ORD. ..213.000 . 17,132 | s 52 187 .5,787 .| 10/09/2018.
65473P 10 5 |NISOURCE ORD.......ociriiimiiimiiiiieienseisesessesessssessssssesessessssssessesssssssssssssins | coneenes 272,000 | 2,004 | 27.840 1,967 43 38 .| 04/22/2019. | ..
655044 10 5 |NOBLE ENERGY ORD.........cccoouummmiimmiiinniinniississssisssisssnsssssssssssssssssssssssnnies. | soeines 93.000 | ..coccovriiinnnn2,310 | 24.840 3,025 44 565 .| 10/09/2018. | ..
655663 10 2 | NORDSON ORD........ccoovuiriiimreiimieiisesiesesisesesisesessssessessssesesssesssssessssssssssssssennns | svvenes | ooe | coveeneeeons 11.000 | oo 1,791 | 162.840 1,463 | oo 4 8 329 .103/19/2019. | ..
655844 10 8 |NORFOLK SOUTHERN ORD........ceoviiiiriirirnnisismsnsiessssssesesssssssssssessssssssessssssnss. | sesvnnes | av | vervesensens 54.000 | ..o 10,483 | e 194.130 9,812 194 ..2,408 10/09/2018. | ...
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665859 10 4 |NORTHERN TRUST ORD........coomiuirriimmiiiieiiresieseeiesessesesiesessessssssssssssssssnssins. | coieees 38.000 4,037 | ........ 106.240 4,037 2,951 | i 27 93 861 .| 10/09/2018. | ..
666807 10 2 |NORTHROP GRUMMAN ORD 27.000 9,287 | ........ 343.970 9,287 8,484 139 ..2,675 .| 10/09/2018.
668771 10 8 | NORTONLIFELOCK ORD.........ooirviemreiimreiireiieseeiesesissessesessssesssesesssesssssessssssssens | cvnenes | eoe | coveeeeens 120.000 3,062 25.520 3,062 2,390 42 795 .| 10/09/2018. | ..
670346 10 5 |NUCOR ORD......ccuiiiriiiiiiireriniisisssisssisssi st ssssssssessssssssessens | avsenes 3,433 3,886 | .o 25 98 273 .110/09/2018. | ..
67059N 10 8 |NUTANIXCLAORD..... 844 1,160 .(316) .| 04/22/2019.
67066G 10 4 |NVIDIA ORD.....coooovirrirriinrerirnrerisrnisennissseissssissnessssssssnssssssssssssssssnsssnssssnnssins | envenee | ene | eerrernenn 1072000 | 28,177 | 1000012235300 | oo 25,177 6,533 68 10,893 .1 12/18/2018. | ..
67103H 10 7 |O'REILLY AUTOMOTIVE ORD......ccooooimiiinriiiiriisniissiisssissssisssissssssssssesssssnns | avvseeas 6,574 5,184 .1,409 .| 10/09/2018. | ..
674599 10 5 | OCCIDENTAL PETROLEUM ORD........cooiiiiiniiiiiiinieseseiseseisssseissssssssssssesesseces | oo . 7,500 8,278 | oo 92 92 (777) .1 12/16/2019. | ..
679295 10 5 |OKTA CL A ORD....oiiiiiiriririesieririnsisie s esisssssssssssssessenes | conviees | oo | conevennions 17.000 | e 1,961 | ..o 115.370 1,961 1,621 340 04/22/2019.
679580 10 0 | OLD DOMINION FREIGHT LINE ORD........ccoosiriimririiieneeeneiissneeesessenesseneseenes | evvenes | eoe | cevereeeeenns 12.000 | oo 2277 | . 189.780 2,277 1,736 6 541 .103/19/2019. | ..
680223 10 4 | OLD REPUBLIC INTERNATIONAL ORD.......ccocmmrvimrririnrirreeinseiseesisssssisessineneinns | v 55.000 1,230 22370 1,230 1,198 77 32 .1 08/14/2019. | ..
681919 10 6 | OMNICOM GROUP ORD........ccoiriiiriiimiiireiiresienesissssisssessnessssssssssssssssssessssens | wvinnes | ooe | coverennienns 43.000 | oo 3,484 3,484 3,084 | oo 28 110 335 10/09/2018.
681936 10 0 | OMEGA HEALTHCARE REIT ORD..........coovviuiiernierenniieneissseisensssssessesessesesseneses | connnes | eoe | covereneeenns 38.000 | ..o 1,609 1,609 1,357 76 252 .103/19/2019. | ..
682189 10 5 | ON SEMICONDUCTOR ORD......cotiimriiirirrirriiniiensiiesssesississsssssiessessesessssssiens | cesvenes . 80.000 1,950 1,950 1,617 334 .| 06/28/2019. | ..
682680 10 3 | ONEOK ORD......cooouiiireiiineireiiseiisessiessssssssssssssssssssssssessssssssssessssssssssesssses | evnnnes | eoe | cooeeeeens 479.000 | ...ooovveeerriennn 36,246 | .........75.670 | ............. 36,246 | ...... 30,758 1,518 .8,819 07/01/2019.
68389X 10 5 |ORACLE ORD......cooiiiiiiiriiieeiieceiissesiesesi s | s 368.000 19,497 | 52,980 | i 19,497 | ...... 17,988 335 ..2,881 .| 10/09/2018. | ..
69318G 10 6 |PBF ENERGY CLA ORD......cccooiiiiiriiiniiiniisniesssiissesssessssssssssssssssssssnssenns | anvveons 722 656 7 65 .1 10/15/2019. | ..
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD.........ccooommvvienriiinnriennreseneisnseineneinnneins | eviveeee [ eoe | cevereenenn93.000 | i 14,846 | 159.630 | ..oovvvercirir 14,846 9,355 391 .3,973 04/18/2017.
693506 10 7 |PPG INDUSTRIES ORD.......ccoecrirrmiirrimireinrinniennnissinnsssnsnssssensessssesenssssssssssssensnnss | sevenes | oo | verveneneernd8.000 | oo 6,141 | i 133.490 6,141 4,534 91 1,438 .1 10/09/2018. | ..
B9351T 10 6 |PPL ORD ... snssssensssnsens. | oo 4,880 4138 | s 56 224 .1,027 .| 10/09/2018. | ..
693656 10 0 |PVH ORD.....coooiiiiiiiiiieeiississessessss s sssssssssssiss | svinees 1,472 1,325 1 147 06/28/2019.
B9370C 10 0 [PTC ORD.....oiiiiciiiceiireeieesisesiesesi e | cneveoas 1,648 2,184 (176) .| 10/09/2018. | ..
693718 10 8 |PACCAR ORD......ooiiiiieiieiireiiresierseiss s | oo 5,221 4,380 152 216 .1,449 .| 10/09/2018. | ..
695156 10 9 | PACKAGING CORP OF AMERICA ORD.......ccocoommiinmiiiniiinnicinniisssisssisisssesnniees. | cones 2,016 1716 | s 14 14 300 06/28/2019.
695263 10 3 | PACW PACWEST BANCORP ORD. X 38.270 918 946 43 (28) .103/19/2019. | ..
697435 10 5 |PALO ALTO NETWORKS ORD.......c.cccuuiiiiririiiiisiinsiiesiesisssiississsssessesssssssensses | convees | o | corvvenniins 18.000 | .ooverrvriviirnns 4,163 | ........ 231.250 4,163 3,822 772 .110/09/2018. | ..
700517 10 5 |PARKHOTELS RESORTS ORD.........ccocooumiiimieiciiiniesssissssissssessssssssnssssssssnnes | oo 1,009 1,221 | e 21 53 (213) .103/19/2019. | ..
701094 10 4 | PARKER HANNIFIN ORD 7,821 3,287 129 ..2,154 .| 05/29/2012.
701877 10 2 |PARSLEY ENERGY CLA ORD.......ccooviiiriiiniiinniisssiisssiisssisssisnssssnsssssssssnnnes. | covnes 1,002 1,007 3 5 .| 06/28/2019. | ..
703481 10 1 |PATTERSON UTI ENERGY ORD........cccoooomiriiirieriniieniiseseissssissesessssesssssssssesiens | v 441 .600 5 .(159) .103/19/2019. | ..
704326 10 7 |PAYCHEX ORD 5,274 4,496 150 1,234 .| 10/09/2018.
70432V 10 2 |PAYCOM SOFTWARE ORD.......ccoooimiiiiniiiiiinsiisesissssessssisssssessssssssssssssssnsees | conneees 2,383 1,715 668 .| 04/22/2019. | ..
70450Y 10 3 |PAYPAL HOLDINGS ORD.........cccommiimriinciinriciienisnisniiississssesissisnssssssssssesnnens. | evvennes | one | eveeereeeni20.000 | i 24,555 | 1108170 | e 24555 | ... 18,339 ..5,466 .| 12/18/2018. | ..
712704 10 5 |PEOPLES UNITED FINANCIAL ORD... 1,268 1,249 40 19 .| 04/22/2019.
713448 10 8 |PEPSICO ORD conrerrerernnnnensseessensnnennen | e | ereenn239.000 | . 32,664 | 1136670 | 32,664 | ... 25,368 228 790 .110/15/2019. | ..
714046 10 9 |PERKINELMER ORD.......ooiiiiiiiieirieieisenisisessssssssssessssssssesssssssesesssssssssssesssssnsns | avseres 2,023 3 . .| 06/28/2019. | ..
717081 10 3 |PFIZER ORD 945.000 1,264 388 . (4,224) .. .| 04/16/2003.
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.......ccooiiiiiieriiiiiiniissiicsiesissisnsissiis | cevies 266.000 | ..................22,634 | ..........85.090 | ...................22,634 | ...... 14,039 311 A8 | e | e 715 [ | 4,715 .1 10/15/2019. | ..
718546 10 4 |PHILLIPS 66 ORD ....70.000 7,200 172 | | v LAY | [ 1,451 . 06/28/2019. | ..
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT........ccocvuriiinmirienerieneeienenienesisnssisssnesnnninnnes | evivenes | eoe | eveeeenees875.000 | i d1,607 | i 61.640 | ..oooorrrirrnenns 41,607 | ...... 32,896 2,295 13,183 .| 06/27/2017.| ..
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD......cccocvvrniermrrneinernniernnienssssnseerensnessens | oonnee | oo | vervenennnn 14000 | i 896 | .......... 64.000 896 .755 2 141 08/14/12019. | ...covvrvrienee
723484 10 1 |PINNACLE WEST ORD.......ccooouiiiiiieeimeiiieeiseesisssessesssssssssssssesssssssssssssssnesens | oo 1,978 89.930 1,978 2,070 33 (<72 ) OO DU (L7 06/28/2019. | ...
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723787 10 7 |PIONEER NATURAL RESOURCE ORD..........ccoouieiireiircerisenisseeeesesessssissseiees | oo 32.000 151.370 4,844 6,014 | oo 14 24 635 .| 10/09/2018. | ..
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT. 3,400.000 79,878 3,498 (9,271) .| 12/19/2019.
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD........ccooveuivireriieieseiseseiseseisessessssssssessesesins | coneeees 80,411 3,663 ...(5,630) | ... .112/18/2019. | ..
72703H 10 1 | PLANET FITNESS CL A ORD.....ooiiiiireiiiiieinsieissisiessssiessessssiessssssssesssessssssesenss | oosvees 1,247 22 .112/16/2019. | ..
731068 10 2 |POLARIS INDUSTRIES ORD 1,004 13 115 .| 06/28/2019.
73278L 10 5 |POOL ORD......ctiiimieiriiieeeieeiissesissssisssssseesise s | v 1,487 | ... 212.380 1,487 1,362 4 125 .1 08/14/2019. | ..
733174 70 0 |POPULAR ORD.......coooiiriiiniiiniiiseiisssiissesisssi s sesssssssssssssssssssssssssssans. | soenes 1,116 58.750 1,116 1,085 | oo 5 10 52 .| 04/22/2019. | ..
737446 10 4 |POST HOLDINGS ORD......cooommvvirrrirrneineriiseeisssneisnnsesensessssesssenssssssessssesssnesonnne | wvonenee | eoe | cevereennenns 12,0000 | oo 1,309 | ....... 109.100 1,309 1,248 62 .| 06/28/2019. | ..
741447 10 8 | T ROWE PRICE GROUP ORD........cccecoriirerrnrinrinninninnneisnssisesnssssesnsssssssssssensensnnes | svvenes | e | vervnrinnernd8.000 | oo 5,605 | ........ 121.840 5,605 4,968 140 .1,358 10/09/2018.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD.........coooirviimeiireiiceieserieseeesseseesesessseseene | coneeees 3,025 55.000 3,025 3,312 120 596 .| 10/09/2018. | ..
742718 10 9 |PROCTER & GAMBLE ORD..........cccoommrvierriinriinniisnesissenissesisssssssesissesssnsssnnens | svinnene | eoe | evreeneni08.000 | oo 50,709 | ........ 124.900 | .ooovveeeriii 50,709 1,045 1,200 13,390 .| 12/31/2005. | ..
743315 10 3 |PROGRESSIVE ORD........coooiiiiiieiiiiniiiniissneissseisseisssssssssssssssssssssssssssnssssness | cvnnnes | eoe | covenneees 113.000 | e 8,180 | ...ccc.... 72.390 8,180 8,118 318 .1,363 10/09/2018.
74340W 10 3 |PROLOGIS REIT.......coiriiimiiicieiceiieseeiesesiesesissesssssssssssssssssssssssssssssssesssssssssns | connenen | e | coveeiinns 122.000 10,875 89.140 | ..oovvviriirnnes 10,875 8,183 259 23,711 .| 10/09/2018. | ..
743424 10 3 |PROOFPOINT ORD.....ooouuiirriirerriisrisnssessmsssessesssesessssssssssssssssssssessesssssessssssssss | avseres 9.000 1,033 | ........ 114.780 1,033 1,114 (81) .| 04/22/2019. | ..
743606 10 5 |PROSPERITY BANCSHARES ORD.........ccocomiiiirriiiriiinneiseseisesessenesssesesisnesnnenes. | evienes | eoe | covereneeenns 14.000 | oo 1,006 | .......... 71.890 1,006 896 | e 6 6 110 08/14/2019.
744320 10 2 | PRUDENTIAL FINANCIAL ORD.......corviomiiimreiimreiineieeseisesesisssssesessessssssesissenes | cvieees 82.000 7,687 | .......... 93.740 7,687 8,689 328 ..1,000 .| 10/09/2018. | ..
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD.........cccooumvimeiimniinniissniisssiiisnenes [ v 98.000 5,787 59.050 5,787 5,300 184 686 .| 10/09/2018. | ..
74460D 10 9 |PUBLIC STORAGE REIT ORD........cooriiiriiirriiiieiiceiiecesisesessesessesessssssssesssesnees | cevvenas 29.000 6,176 | ........ 212.960 6,176 5,828 232 306 10/09/2018.
74624M 10 2 |PURE STORAGE CL A ORD......ccovviiirriiireriniisinssssssssiesssssssssesssssssssssesssssssssenss | avvnsns [ one | eorensnsnnns 45.000 | .o 770 | oo 17.110 770 .687 83 .| 06/28/2019. | ..
74736K 10 1 |QORVO ORD s | e 23.000 2673 | ........ 116.230 2,673 1,970 1,217 .| 08/08/2018. | ..
747525 10 3 |QUALCOMM ORD......commiriimmiermmeiimneeinsesiesssessssssssssssssessssssssssssssssssssssssnnnins. | v 201.000 A7,734 88.230 | oo 17,734 | ... 14,098 498 .6,295 10/09/2018.
74762E 10 2 | QUANTA SERVICES ORD.......oooiriiiirieeieceieceeesessssessssessesessssessssesssssssssnens | coneeees 28.000 1,140 | .......... 40.710 1,140 1,098 | oo 1 42 .110/15/2019. | ..
74834L 10 0 |QUEST DIAGNOSTICS ORD.......coorivemmirimeiiieeiiseeeisessisssseseseesesessssssssesesesesssss | o 27.000 2,883 | ....... 106.790 2,883 2,797 57 635 .| 10/09/2018. | ..
74915M 10 0 |QURATE RETAIL SRS A ORD......ccoooviiiiriiiinriineiiessiessisnsisssssssssssssessssesns | coenes 81.000 683 | .o 8.430 683 1,386 (703) 03/19/2019.
749685 10 3 |RPM ORD........ooiiiiiiciiicieieceieseiiesesisesesessesesssesesss s eseseesesisesisnes | oo 25.000 1,919 | . 76.760 1,919 1,528 18 391 .| 06/28/2019. | ..
754730 10 9 |RAYMOND JAMES ORD......cootiririiiierriiisissiersssseiesssisssesssssssssssesssssesesssssenss | avsenes 26.000 2,326 89.460 2,326 2,466 | .o 10 35 391 .1 10/09/2018. | ..
754907 10 3 |RAYONIER REIT ORD......ccoooiiiriiimiiireiiireiiesesseiissssisssessesisssssssssssssssessssssns | o 26.000 852 32.760 852 821 31 .1 12/16/2019. | ..
755111 50 7 |RAYTHEON ORD....... . 9,616 174 .3,120 .| 10/09/2018.
756109 10 4 |REALTY INCOME REIT ORD......ccooovimviimriiinniiensiisneiisssiissssesssssssssssssssssssssnnsess. | coenes 57.000 4,197 3,339 | i 13 154 604 .| 10/09/2018. | ..
758849 10 3 |REGENCY CENTERS REIT ORD.......cccooiiiiiriiinreinsiieneisseseiiesessesessesessseseseeseses | cveees 29.000 1,829 1,862 51 (33) .103/19/2019. | ..
75886F 10 7 |REGENERON PHARMACEUTICALS ORD.. ....16.000 6,008 6,281 32 .| 10/09/2018.
7591EP 10 0 |REGIONS FINANCIAL ORD.........ooiviiiiriiiiieiiniisniissniesssissssssssessssssssssssesssnes | anvveons 214.000 3,672 3,980 | .ovvirirrieiiinns 33 123 809 .| 10/09/2018. | ..
759351 60 4 |REINSURANCE GROUP OF AMER ORD........ccocvuriiimiiiirrenireneiseneisssessssessssssinns | v 212,000 | i 1,957 | 163.060 1,957 1,736 8 221 . 08/14/2019. | ..
759509 10 2 |RELIANCE STEEL ORD.......cccoooiimriiimriiinciinnissnissnissneissnesssnsssssessssssssnesnsnnnes. | evivnnns | ooe | eoverennneenn 12,0000 | 1437 | 119.760 1,437 1,155 13 282 .| 08/14/2019.
760759 10 0 |REPUBLIC SERVICES ORD........coooiriiimiiirieiieceiieseeissesieseseesssiessssssssssssesesesssenns | o 89.630 3,854 3,133 | o 17 66 754 .| 10/09/2018. | ..
761152 10 7 |RESMED ORD.....cooviiiriieiiriininisisnisssnsssiesssssssessssssssssssssesesssssenssssssssnssessssssees | sevenes | oo | vereenenrerni 28,000 | vivivivrvinnnnnnn,339 | i 154.970 4,339 2,977 43 1,151 .110/09/2018. | ..
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD.... 11.930 167 .308 (121) . 01/23/2017.
76680R 20 6 |RINGCENTRAL CL A ORD 168.670 2,361 2,470 .(108) .| 10/15/2019. | ..
770323 10 3 |ROBERT HALF ORD X 63.150 1,452 1,552 21 (99) .| 04/22/2019. | ..
773903 10 9 |ROCKWELL AUTOMAT ORD........ocriiemieimerircenissesessesissessssssssessssessssssssesessseans. | cvieees 24.000 4,864 202.670 4,864 4,401 94 .1,253 .| 10/09/2018. | ..
T7543R 10 2 |ROKU CL A ORD...oouiiiiiiieeiiieirnnieiessssessssissisessssssssssesssssssssessssssssssssesssssssssessns | cveniens | vee | sevesereenns 16.000 | ..o 2,142 | ... 133.900 2,142 1,449 693 06/28/2019. | ...oovvvvrerirens
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776696 10 6 |ROPER TECHNOLOGIES ORD.........ooomiiiceiiciiiireeieseeieseeiesesisessisssssssssessessions | oo 7,085 | ........ 354.230 7,085 5,786 37 1,754 .| 10/09/2018. | ..
778296 10 3 |ROSS STORES ORD ..8,033 116.420 8,033 5,914 70 .2,292 .| 06/12/2018.
780287 10 8 |ROYAL GOLD ORD . L1467 | 122.250 1,467 1,045 6 422 .| 04/22/2019. | ..
78400V 10 4 [S&P GLOBAL ORD.......ooviviriiicriniieierineisensiensssisesensssssensssssssssssssesssnssessessssenenss | avnvnes | oer | soereerrenni9.0000 | oo 13,379 | ........ 273.050 | ..ooovvriinnianns 13,379 9,204 112 ..5,052 .| 10/09/2018. | ..
78410G 10 4 | SBA COMMUNICATIONS CL A REIT ORD.. 7,953 7,953 5,204 24 .2,610 .| 08/08/2018.
784117 10 3 | SEIINVESTMENTS ORD....ccooiviumriiiriiiriiiriiseseisesessessssesessesssssesesssesssssssessssnnes | cviiees 1,702 1,702 TAT5 | s 9 9 228 .| 04/22/2019. | ..
78440X 10 1 |SLGREEN RLTY REIT ORD........ccoovviiimriireinnniisnniisnsisnnissnsssssssssnssssssssnnsnns | connenes | e | ovennneennn 19,000 | oo 1,378 1,378 1,338 | e 13 38 40 .1 03/19/2019. | ..
78442P 10 6 |SLMORD SRRSO DO . 766 766 778 (12) .1 12/16/2019. | ..
78467 10 0 |SSAND C TECHNOLOGIES HOLDINGS ORD B o | 40,000 | 2,456 2,456 2,124 17 652 10/09/2018.
78486Q 10 1 | SVB FINANCIAL GROUP ORD.........coiiviireiiceeicerisesiesensssesssssesssssesssesessssssesnnns | ceevenns o | e 11000 | 2,761 | ........ 251.040 2,761 3,477 672 .| 10/09/2018. | ..
78573M 10 4 | SABRE ORD......cooiiiiiiiieiireiiesiissssssisssss s | i 1,212 22440 1,212 1,304 15 (92) .1 08/14/2019. | ..
79466L 30 2 | SALESFORCE.COM ORD.........ccomviiriiimiiineiienesissesisnssssssessssessssssssssessssssssnsees. | v wo | e 152.000 | 24721 | ... 162.640 | ...coovvocreinnne 24,721 22,604 ..3,699 06/28/2019.
803607 10 0 | SAREPTA THERAPEUTICS ORD........ccooorieireeiirniiscniiennsisneeisnssissssisesnesnneinnns | evovenes | eoe | ceverennnenn 1300000 | i 1,678 | ....... 129.040 1,678 1,645 32 .103/19/2019. | ..
806407 10 2 |HENRY SCHEIN ORD s | s 2,002 | ......... 66.720 2,002 2,065 (63) .1 10/09/2018. | ..
806857 10 8 | SCHLUMBERGER ORD..........coosiiiiiiiirieiiicieeseisssseissessisessssessssesessesssssssesissenes. | cvenees | e 262.000 | s 10,532 | .......... 40.200 | .ocooovrvrnenne 10,532 2,684 131 440 .1,079 09/21/1984.
808513 10 5 |CHARLES SCHWAB ORD........ceoouiiiniiiiiciiiiisiinsisiisisississsssssssissssssssssssnnns | cesiens 9512 | o 47.560 9,512 7,333 34 2,179 .| 08/14/2019. | ..
812578 10 2 | SEATTLE GENETICS ORD.......cooooimiiiriiiiriiireiieseiiseiessesissssissssesssssssssssssssssnes | oo 2,399 | ... 114.260 2,399 1,532 867 .103/19/2019. | ..
816851 10 9 | SEMPRAENERGY ORD........ccooiiiiiiiiiniiiesiiieseissessiiesesseseisesessesessesessessssesenes | oo 8,028 | ........ 151.480 8,028 8,170 | oo 51 201 2,29 10/09/2018.
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD. FERURRRRR O 1,565 1,565 1,408 18 157 .| 04/22/2019. | ..
81761L 10 2 | SERVICE PROPERTIES TRUST ORD........ccooovimiiirmniireeiserissnsessesessesssnesissnnes. | v 754 754 795 50 (40) .| 04/22/2019. | ..
81761R 10 9 | SERVICEMASTER GLOBAL HOLDINGS ORD...........cocommiiiiiciicririiiissieeiinsiiens | cnreens 1,005 1,005 1,448 .(443) 08/14/2019.
81762P 10 2 | SERVICENOW ORD........coiiriiirriiceiiseeieseiiesesisesisessssessssesssssssssssssssssssneens | conneees 9,599 282.320 9,599 6,168 3,545 .| 10/09/2018. | ..
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT ST RRTRTTIRIS DR .34,357 20210 | oo 34,357 50,166 2,873 16,460 .| 06/28/2017. | ..
824348 10 6 | SHERWIN WILLIAMS ORD.......coooimiinriiiiniiinicsnsiissiesssssssisssssssssssssssesnsssnes | oo o | e 172000 | s 9,920 | ........ 583.540 9,920 7,221 77 .3,231 10/09/2018.
82669G 10 4 |SIGNATURE BANK ORD..........cooouimeiirieririeriiieeiseesisssissesssesssssssssessssesessessssns | aevvenas 136.610 1,366 1,271 17 95 .| 04/22/2019. | ..
828806 10 9 |SIMON PROP GRP REIT ORD.......coisiiiiririirerinnieirerisisessieissssssesssssessesssssessenss | aveenes 148.960 8,938 10,507 498 | e | s (1,142) .1 10/09/2018. | ..
83088M 10 2 | SKYWORKS SOLUTIONS ORD........ocoiivirrieiiriiiniiisniiisseissessssesssssssssssessesesnes | coeenes 120.880 4,231 3,099 57 1,885 .| 10/09/2018. | ..
831865 20 9 |A O SMITH ORD A47.640 1,286 1,273 12 13 .| 06/28/2019.
832696 40 5 |JM SMUCKER ORD 104.130 2,291 2,244 76 234 .| 10/09/2018. | ..
842587 10 7 | SOUTHERN ORD.........cooriuiriiimieiirieiiceeiesesisesesissssessessssessesssssssssesssssesssssssseas | v 63.700 | ..o 12,549 8,694 485 .3,897 .| 10/09/2018. | ..
844741 10 8 |SOUTHWEST AIRLINES ORD. e 53.980 5,506 6,069 69 765 .| 10/09/2018.
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD . SO D 72.880 1,458 1,627 2 (170) .| 06/28/2019. | ..
848637 10 4 |SPLUNK ORD 149.770 4,343 3,022 ..1,303 .1 10/09/2018. | ..
852234 10 3 |SQUARE CL A ORD 62.560 3,503 4,823 362 .| 10/09/2018.
854502 10 1 | STANLEY BLACK AND DECKER ORD 165.740 4,972 4,041 81 ..1,380 .| 10/09/2018. | ..
855244 10 9 | STARBUCKS ORD.......ccovvviiriimriiinirneiennniensssssisnssssesssnsesssssssssessssssssenssensssssesnens | senenee | aoe | errnernnnn 218,000 | covviviiieiinnennn 19,167 | 187,920 | oo 19,167 12,583 325 5127 .110/09/2018. | ..
857477 10 3 | STATE STREET ORD... . e 5,774 3,636 | ooveerrrrereeninnns 38 38 .2,138 .| 08/14/2019.
858119 10 0 | STEEL DYNAMICS ORD......coovuurvierriireiireiiseiissesiessssesssiessssesessesssssssssenenes. | oo 1,464 1,401 | s 10 21 63 .| 04/22/2019. | ..
858912 10 8 |STERICYCLE ORD........ccoovviiriiiimiiineiisnsissneiisseiessisssss s nsssssssssssesnnnes | oo . 1,021 899 122 .| 04/22/2019. | ..
85917A 10 0 |STERLING BAN ORD........ccooooriiieiiriiinsiisssiieseies s esessessssesesienes | oneenes 864 882 (17) .1 12/16/2019. | ..
863667 10 1 | STRYKER ORD......ccovviriimriiinirneiernnineieisnessssssssisssessnssssesssssssssssssssssssensssssnes | svvenss | oo | vereenrneennD8.000 | covviviiverinnennn 11,757 | 100000.209.940 | oo 11,757 9,861 | oo 32 116 .2,979 10/09/2018. | ...
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866674 10 4 | SUN COMMUNITIES REIT ORD.........crvuemiiimceiimceeirnesisssseeesissssesssessessssssnssssnees | cvnenes | eoe | covereneeenns 16.000 | ..covvverieriinne 2,402 | ... 150.100 2,402 2,269 | oo 12 12 132 .1 08/14/2019. | ..
871607 10 7 |SYNOPSYS ORD.. 29.000 4,037 2,635 .1,594 .| 10/09/2018.
87161C 50 1 | SYNOVUS FINANCIAL ORD.......oorivimiiirieiiieiieseisssieseseissesessesessesessesessessssss | ceevenas . 29.000 1,137 998 | 9 9 139 .1 08/14/2019. | ..
87165B 10 3 | SYNCHRONY FINANCIAL ORD.......cccvvuiirirrmiiieririerensnsiesssisseenssssssssesssessssssssesens | asvenes | oer | vernnies 155.000 5,582 138 133 ..1,945 .1 05/22/1987. | ..
871829 10 7 |SYSCOORD.. 93.000 7,955 6,678 145 .2,128 .| 10/09/2018.
872307 10 3 | TCF FINANCIAL ORD........covrviumiriimriiimcriiseeseseissessesesssesesssesessessssssessssssessesins | oo 30.000 1,403 1,100 1" 302 .1 08/14/2019. | ..
87236Y 10 8 |TD AMERITRADE HOLDING ORD........ccooiriiimiiimeiisneiisseiisseiesssissssisssssssnssenns | onneees 55.000 2,734 2,918 67 41 .| 10/09/2018. | ..
872540 10 9 | TUX ORD.....coiiiiiiiiieceiiereiieceiiesesi e | e 274.000 | ....cccooceeerr. 16,730 | ...ci.61.060 | oo 16,730 5,950 242 4,472 .1 03/18/2013. | ..
872590 10 4 | TMOBILE US ORD......cccosiiiirririrneinisireieisssssesessssssssssessssssssessssssssesssesssssssssenes | sonnes | e | veresennenn 60.000 4,705 4,108 889 10/09/2018.
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD SRR DO 33.000 4,040 | ........ 122.430 4,040 4,123 643 .| 08/08/2018. | ..
876030 10 7 | TAPESTRY ORD......coiiiiriiimiriiieiireisesessesessesessssssssessssessssessssessssssssssssssessnes | v 56.000 1,510 26.970 1,510 2,676 76 .(380) .| 10/09/2018. | ..
87612E 10 6 | TARGET ORD......ccoooiiiiiiiriiriiissiiessissiiesesisssisessssssssssesssssessssssssssssssnnss | connenes | e | coveresennns 89.000 | ...cccovvvrnneenn 11411 | 128.210 | oo 11,411 7,625 231 .5,529 10/09/2018.
87612G 10 1 | TARGA RESOURCES ORD..........cooooiriimeiiiriseeiseseeseseisssssisssessssessessssesesssssenes | aeevenas I 2,068.000 | ...oovvoriiis 84,436 | ......... 40.830 | oo 84,436 | ...... 88,084 6,049 .7,916 .107/01/2019. | ..
87807B 10 7 | TC ENERGY ORD.....ccoviririiriireirerisnisisenisissessesssssssesssssessessssssssssssssssssssssessansnes | soevenes Al 100.000 6,916 69.160 6,916 511 | i 75 .110/10/2019. | ..
879360 10 5 | TELEDYNE TECH ORD.......coooiiiiiiieiiineiisisiieessisssissssesssssssssssessssesssssesssssseses | oo 7.000 2,426 | ... 346.540 2,426 2,026 08/14/2019.
879369 10 6 | TELEFLEX ORD.......cosviireiiinciineiss s ssssssssssssssnnsies | soniees 9.000 3,388 | ........ 376.440 3,388 2,248 12 .| 10/09/2018. | ..
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD.........ccovvvimiriieiirnnieissieisnesissessssssessnees | v 20.000 509 25.430 509 514 3 .1 10/15/2019. | ..
880770 10 2 | TERADYNE ORD....ccoooiiiiiirieireeiereiiesesieseisessissssssessssesssssessssesssssssssesessesssons | cvnnnes | ooe | ceveeneeoons 33.000 | ..o 2,251 | . 68.200 2,251 1,581 6 06/28/2019.
88160R 10 1 [TESLA ORD...ccvvvririririeiininsiernnieensssissensessssssssensnssssessssssssesssssssnsssssessanssessenss | sonnees | aon | vevnerennsnn 202000 | covviiivirniiiennns 11,295 | ........ 418.330 | oo 11,295 7,096 .1 10/09/2018. | ..
88224Q 10 7 |TEXAS CAPITAL BANCSHARES ORD........coooiimiiiimrirnceiiereiieneeienesssssesesesseseseens | ceevenas 10. 568 56.770 568 608 .1 12/16/2019. | ..
882508 10 4 | TEXAS INSTRUMENTS ORD.......osmrvirmirirmrriinriinesissssssesssesssssssssessssnsssssnsssnns | evnnees | eoe | svvreeneens 156.000 | ..ovvevrnrirras 20,013 | ....... 128.290 | .ovvverririn 20,013 | ... 15,536 501 12/18/2018.
883203 10 1 | TEXTRON ORD......cooooiriiiriiiciiiecesieseiiesessesessssesssssessssesssesssssessssssssssssssssssnsenns | evnnnes | eoe | coverennnenns 49.000 | ..oooovveiiinnee 2,185 | ......... 44,600 2,185 BA4T | 1 4 .| 10/09/2018. | ..
88339) 10 5 | TRADE DESK CLA ORD 7.000 1,818 | ........ 259.780 1,818 1,594 .| 06/28/2019. | ..
883556 10 2 | THERMO FISHER SCIENTIFIC ORD.........coovviirriinniinniiinniisseisssnsisssiisssissnniees. | aviinns [ eoe | coveeneieons 82.000 | ...ccoovvinnennn 26,639 | ... 324.870 | .o 26,639 | ..... 12,148 | s 16 61 08/18/2017.
88579Y 10 1 |BMORD.....oiiiciiieieceeceiecesiesesieseses e | ceenenen | e | e 73.000 | .o 12,879 | ........ 176.420 | oo 12,879 | ...... 15,361 420 .| 10/09/2018. | ..
886547 10 8 | TIFFANY ORD.......oovviirriinriinrisnsisnsisnsssnsssnsssnssssssssssssnsssssssssssssnnsssans | sosines 24.000 3,208 | ........ 133.650 3,208 2,951 | i 14 54 .| 10/09/2018. | ..
891092 10 8 | TORO ORD.......coovuiiiiiieiiiieiiseiisssi s | o 20.000 1,593 1,593 1,338 | s 5 5 .| 06/28/2019. | ..
892356 10 6 | TRACTOR SUPPLY ORD 24.000 2,243 2,243 2,137 33 .| 10/09/2018.
893641 10 0 | TRANSDIGM GROUP ORD.........ccoomviimiiiriiisniiiiniiisssissssisssssssnssssssssssssssnsssnnes | avinnes | ooe | sovesneeeons 10.000 | oo 5,600 5,600 3,512 325 300 .| 10/09/2018. | ..
89400) 10 7 | TRANSUNION ORD 36.000 3,082 3,082 2,582 1" .| 10/09/2018. | ..
89417E 10 9 |TRAVELERS COMPANIES ORD.. 53.000 7,258 7,258 6,975 17 .| 10/09/2018.
89469A 10 4 | TREEHOUSE FOODS ORD.........ccosmiiimiiimeiiniiineiessssissessssssessssssssssssssssssssssnns | connenes | e | veeeiinnns 11.000 | oo 534 534 548 .1 12/16/2019. | ..
896239 10 0 | TRIMBLE ORD.......cooiviriiiiriiriiiereiisseiieseiseseisssesssessesesssssssssessessssesssssssssens | svnenes | eoe | covereneeenns 48.000 | ..o 2,001 2,001 1,938 .| 03/19/2019. | ..
896945 20 1 | TRIPADVISOR ORD.. 21.000 638 . 638 819 74 .| 10/15/2019.
89832Q 10 9 [BBAND TORD.....coiiiiiiiiieiiiceiseseissssisessissess s | cresenas 267.000 15,037 56.320 | ..covooverrinns 15,037 | ...... 13,441 258 .| 10/09/2018. | ..
90138F 10 2 | TWILIO CL A ORD...coiiiviiiiireririsirerieisisssi e ssns s ssesssssssssenss. | avsenes L A7.000 | e 1,671 | 98.280 1,671 2,224 .| 03/19/2019. | ..
90184L 10 2 | TWITTER ORD ..137.000 4,391 32.050 4,391 4,011 .| 10/09/2018.
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD......ccooooiviiriiiririnerienieseseisseseiseseiens | oneeees 54.000 789 | o 14.620 789 T4 | 22 .| 12/16/2019. | ..
902252 10 5 | TYLER TECHNOLOGIES ORD.........ccooouimriimriinniiisniisssiessiessssssssessssssnsesnnses | coenes 7.000 2,100 | ........ 300.020 2,100 1,762 .1 08/14/2019. | ..
902494 10 3 | TYSON FOODS CL A ORD [SPSTTUTSTURTTRTRSTTURPTORPTOROIOE DUSVPOORR DUV ISR 34.000 | ..o 3,095 | .......... 91.040 3,095 2,039 53 .1,280 .| 08/08/2018. | ..
902653 10 4 |UDR REIT ORD...cotiiriiiiriiiricinsieieissiesesssisessssssssss s sssssssssesssssssssessssssssessenssnsns | aveenes 52.000 2,428 | ... 46.700 2,428 2,097 70 368 10/09/2018. | ..o
902681 10 5 [UGHORD.........ciriiirieiceiiremieresisseseesesiesesssesssssesessssessssesssssssssesssesssssssesssssssssnnns | cvnnnes | coe | coverenneenns 41.000 | oo 1,852 | oo 45.160 1,852 1,983 | oo 13 (131) (131) | oo 10/15/2019. | .coooovvs
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902973 30 4 |US BANCORP ORD.......ccooouriiiriiimriiireiiesesiesessesesssessssesessesessesessssssssesssiesssenns | oo 251.000 14,882 59.290 | .covoveriirinnnns 14,882 | ..oovvvccri 13,544 105 384 3,411 .| 10/09/2018. | ..
90384S 30 3 |ULTABEAUTYORD..... 3,038 3,308 100 .| 10/09/2018.
904214 10 3 |UMPQUA HOLDINGS ORD.........ccooouuriiimriireieeneiieseieeseseeseseesenenas 779 T89 | 9 (10) .1 12/16/2019. | ..
904311 10 7 |UNDER ARMOUR CL A ORD 778 913 .(135) .| 06/28/2019. | ..
907818 10 8 |UNION PACIFIC ORD 26,034 118 2 .6,129 .| 10/01/1991.
910047 10 9 |UNITED AIRLINES HOLDINGS ORD 5,285 3,936 262 .| 02/05/2018. | ..
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.......cccoccommiiimnriiinniiinnissnisnnissniissnsssniinns | cvivenes [ eoe | eveeenen 106.000 | i 12,408 | 117.060 | oovvrieiinns 12,408 11,943 334 ..1,852 .| 06/28/2019. | ..
911363 10 9 |UNITED RENTAL ORD.......cooosrviirriinririinnerissesisennissesiessssssssssssssssssssssssssnssennes | evinenes | eoe | ceverennnern 16,0000 | i 2,668 | . 166.770 2,668 2,444 .1,028 .| 10/09/2018. | ..
912008 10 9 |US FOODS ORD.....ccvtieriirieririieinniseiiesienissessnsissssessesssesssnssssssssssnssessenes | convees | oo | convenneen 20000 | oo 1,789 | i 41.890 1,759 1,502 258 06/28/2019.
912909 10 8 |US STEEL ORD.........coviieiieiireiieeiiecesiesesiesesessesssesesssesesssesssssesesssssesssssesssesssesnnns | oo . 34.000 388 | 11.410 388 447 (60) .1 12/16/2019. | ..
913017 10 9 |UNITED TECHNOLOGIES ORD..........evveerrrierirnirrerircnsissssssssessssesssesssssssssssssnens | evneees | eoe | cviveeeeens 134.000 | .oovveoriiirs 20,068 | ........ 149.760 | ..oovvveririrnne 20,068 11,334 394 ..5,800 .| 11/26/2018. | ..
91307C 10 2 |UNITED THERAPEUTICS ORD.........ccoovuriiimriiniiisneiiesesiesssessesesesssssessssssesnenes | avvveons 8.000 705 | .......... 88.080 705 721 (23) 12/16/2019.
91324P 10 2 |UNITEDHEALTH GRP ORD.......ccooooiiiiriiiieiiineeisneeiseseiseseissssssssssssnsssssssssssssssns | coenenen | e | cvneevinns 161.000 | ..ovveorriiirs 47,331 | ... 293.980 | ..o 47,331 40,354 448 ..7,892 .110/15/2019. | ..
91347P 10 5 |UNIVERSAL DISPLAY ORD......cccovviiirirniierinniiererisisesessssssesesssssssssesssssssssssssensnnss | sevenes 8.000 1,649 | ... 206.070 1,649 1,269 2 380 .1 03/19/2019. | ..
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD.......ccoooiivviiimieiereienerisneieeneisenesienens | evveees | eoe | cevereneienns 17.000 | oo 2439 | ... 143.460 2,439 2,169 10 457 10/09/2018.
91529Y 10 6 [UNUM ORD.......ooireiceieceicsissise s ssnsisssssssssssssssssssnsssssssssssssnnsssnns | vnneies | e | coeneiennnd 41.000 1,196 29.160 1,196 1,375 23 .(180) .| 06/28/2019. | ..
918204 10 8 | VF ORD....ccoiiiiiieiciiseisesiseii s | v 90.000 8,969 99.660 8,969 3,040 128 .5,929 .| 05/29/2012. | ..
91879Q 10 9 |VAIL RESORTS ORD.......cosriiimiiimeiimreiisresssesesisesessesesssesesesesessssessssssssesssesssssssnss | cevvenas 7.000 1,679 | ........ 239.830 1,679 1,562 | oo 12 12 17 06/28/2019.
91913Y 10 0 |VALERO ENERGY ORD.......coriieriiiiiiiinirnnieisnssisessesssesessssssssssssssssssssessssssssenss. | snvenes 5,432 5,747 151 743 .| 06/28/2019. | ..
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD..........cccooueurrimmrerceiiineessnessesesssenessesesssnesesnens | coneeees 2,556 2,068 517 .1 12/18/2018. | ..
922475 10 8 | VEEVA SYSTEMS ORD...cosvvviriiiririririneesiesssiessisessisesssssssssssssssssssssssssssssnns | v 3,376 2,264 1,232 10/09/2018.
92276F 10 0 |VENTAS REIT ORD......coooiiiieiiieiiieiieeeeieesiisssisssesssssssesssessssssssssssssssssasnenes | oo 3,984 3,752 | oo 55 219 (59) .| 10/09/2018. | ..
92339V 10 0 |VEREIT ORD.....coooiiiiiiiiieiieceiieceiiesesiesesiesessesesssesesssesssesssssseseseessssesssisnes | oeeeees 1,756 1,550 | oo 26 78 205 .103/19/2019. | ..
92343E 10 2 |VERISIGN ORD.........cooviiiriiriineiisnsississsssssssssssssssssssssssssssssssssssesnnns | onneies 3,854 2,961 888 10/09/2018.
92343V 10 4 |VERIZON COMMUNICATIONS ORD.........cccommmrimmmrenmriinreeeesnirsennesnneesssnessenesnnens | coneenen | e | veeerrenc874.000 | o 41,384 | 61,400 | oo 41,384 35,508 1,633 ..3,491 .| 10/09/2018. | ..
92345Y 10 6 |VERISK ANALYTICS ORD.......cooiiiiiimriiirieisiersseiesiesisiesssssssssssessssssssessessssssessnss | sonsenes 7,019 3,935 47 ..1,89%4 .1 08/02/2017. | ..
92532F 10 0 | VERTEX PHARMACEUTICALS ORD.......ccocosiiiiimiiinniierieissiissieesesisssesssnesssnenes. | cvines 9,284 ..2,662 .| 10/09/2018. | ..
92552V 10 0 |VIASAT ORD. ..73.195 784 .| 10/15/2019.
92556H 20 6 |CBS CLB ORD.....cooiiiiriiciisciscissisissessssssssssssssssssssssssssnsssnns | aneseoas 5,422 22 .| 04/22/2019. | ..
925652 10 9 |VICIPPTYS ORD 1,698 | oo 24 69 .103/19/2019. | ..
92826C 83 9 |VISACLAORD 187.900 4,441 274 14,662 .| 12/17/2010.
92840M 10 2 |VISTRA ENERGY ORD . 80.000 22.990 2,026 40 8 .| 10/09/2018. | ..
928563 40 2 | VMWARE CL A ORD......cooriiiiriirriireiinsiiieseiissssisssissssssssssesssssssssssssssssssennes. | svnnnns | ooe | covereneeenns 14.000 151.790 2,084 375 205 .| 10/09/2018. | ..
929042 10 9 | VORNADO REALTY REIT ORD 34.000 ..66.500 2,428 | o 66 90 152 .| 10/09/2018.
929089 10 0 | VOYAFINANCIAL ORD.........corviimeiimreiicesiesesiesesiesesisesessesessssssisesssssssssesesssesssenes | oo 28.000 ..60.980 1,548 8 159 .| 06/28/2019. | ..
929160 10 9 |VULCAN MATERIALS ORD......coivuiiiireriiisiresieissssiessssssssessssissssssssssssssssssesssssenss | aveeees 26.000 2,838 32 1,175 .110/09/2018. | ..
92936U 10 9 |W P CAREY REIT ORD . 31.000 P27 A I 32 96 110 .1 03/19/2019.
92939U 10 6 |WEC ENERGY GROUP ORD........cooimmvimiiieceiieceiecsisessissesissssisesssssssssnnssnnnies. | anvinins | ane | coneieineind 62.000 4,282 146 1,424 .| 10/09/2018. | ..
929740 10 8 |WABTEC ORD . 31.000 1,509 9 903 . 06/28/2019. | ..
931142 10 3 |WALMART ORD......ccoooiiiiriiiiriiiereiieceiieseisesesiesessesessessssssssssessssessssessssesssiennnes. | cvnenes | eoe | covseeeeens 215.000 | ..oooorreoeriienan 25,551 | ........118.840 | ...ccoovvirirnnenn. 25,551 20,874 114 454 5,523 .| 10/09/2018. | ..
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD........cvimriiiinirnrierinieieississssssssisnsssssssssssenss | avvnnes | e | svvverenene 138.000 8,136 58.960 8,136 323 (516) (1,293) 02/04/1991. | .ooovvvcrirs
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94106L 10 9 |WASTE MANAGEMENT ORD......ccoooiriirriiemeiiereiiereieeneseenesessessssessenessssessennnes | evinenee | eoe | ceveveeneene 1 10000 | i 8,091 | i 113.960 8,091 6,481 146 773 .| 10/09/2018. | ..
941848 10 3 |WATERS ORD... X 3,505 2,723 675 .| 10/09/2018.
94419L 10 1 |WAYFAIR CLA ORD.......ooosrvierrirareiinreieeneiisneeisnesiesesessssssssssssssssssssssssssnnesnns | evoneees | eon | covereeeeens 110000 [ 994 | 90.370 994 1,861 .(867) .103/19/2019. | ..
947890 10 9 |WEBSTER FINANCIAL ORD 53.360 1,014 877 8 136 .| 08/14/2019. | ..
94946T 10 6 |WELLCARE HEALTH ORD... 330.210 3,302 3,112 941 .| 10/09/2018.
949746 10 1 |WELLS FARGO ORD.........osrviumriiimiriimeiimseesesessesessesesssesssssesssssssssssssesssssssssnns | oo 547.000 | ...ccoovvcerenn 29,429 | e 53.800 | oo 29,429 | ...... 27,147 741 ..3,796 .| 06/28/2019. | ..
95040Q 10 4 |WELLTOWER ORD......cocosiriiimmiiiiniinniinsiississsssssssssssssssssssssssssssssssssnsssnns | avvsenas 273.000 | 5,970 | 81.780 5,970 4,671 254 903 .| 10/09/2018. | ..
955306 10 5 |WEST PHARM SVC ORD.......cooooiiiiiriiiciinceiieeeiseseiseseesessisesessessssssessessseenens | o 214000 | 2,106 | L 150.330 2,105 1,565 4 539 .| 04/22/2019. | ..
958102 10 5 |WESTERN DIGITAL ORD......coovvirriiiiiriieinireiesssssisesssisssessssssssssesssssssssesssssnsses | avseres 59.000 63.470 3,745 3,211 118 ..1,564 10/09/2018.
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT........oiiiiiimiinmeieneeieceiseseessnens [ evvenes [ e | e 1,650.000 | ....cccooverrnnn.32,489 | i 19.690 | ..oovvvcrri 32,489 | ..... 56,995 3,125 (22,736) .1 12/12/2018. | ..
959802 10 9 |WESTERN UNION ORD........ccmmivimirirmiririniiniesesessessisessssesessssessssesssssssessssnses | oo 84.000 2,250 26.780 2,250 2,284 (34) .| 12/16/2019. | ..
96145D 10 5 |WESTROCK ORD.........coomviiiiiiniinniisseiissiisssisssisssssssssisssssssssssssssssssssssssens | anvseons 2,146 | ... 42.910 2,146 2,262 92 258 10/09/2018.
962166 10 4 |WEYERHAEUSER REIT.......ooiiiiiiiiiiiiiiciesceisssiseceseseessiseseseessssesessensseenens | cvieees 4,439 30.200 4,439 4,489 200 .1,226 .| 10/09/2018. | ..
963320 10 6 |WHIRLPOOL ORD.....ocrireirieinireriiieeiesisissssssssssssessessssesessssssessnssssssssssessessssssenss | avsenes 2212000 | 1,770 | ... 147.530 1,770 1,708 29 62 .| 06/28/2019. | ..
969457 10 0 |WILLIAMS ORD.....ccoovviuriirriiirieiiceeieseeisesissssiesesissssssssssssssssssesssssessssesssssenssnene | evienes | coe | voreeees 4,236.000 100,478 23720 | oo 100,478 | oo 122,360 6,439 .1,074 12/12/2018.
969904 10 1 |WILLIAMS SONOMA ORD.........ocoomriimrirneirensisensiseneisnsissssssssssssssssssssssssns | sonines ....15.000 1,102 1,048 7 54 .110/15/2019. | ..
97650W 10 8 |WINTRUST FINANCIAL ORD.........ocosmiiimriimiiiineiisneiieneiisseisssssisssssssssssssssesnesens | coenenes ....11.000 780 715 3 65 .1 10/15/2019. | ..
980745 10 3 |WOODWARD ORD.........ooriiumrriimrriimreeireresssesesissesssesesssesesssesesssesssssesssessssssssssessses | svnenes | eoe | coveeneeenns 10.000 1,184 1,045 3 140 08/14/2019.
98138H 10 1 |WORKDAY CL A ORD....ooiriirriimirimnsiesssesssesssssssssessssssssssssssssssssssssssssnns. | aevseons 29.000 4,769 3,819 138 .1 10/09/2018. | ..
98156Q 10 8 |WORLD WRESTLING ENTERTAINM CL A ORD.........cooovvirieiemeiimeiiesenirseneseneeins | cevvenas 8.000 519 .509 10 .1 12/16/2019. | ..
98212B 10 3 |WPX ENERGY ORD......cocmirvimiiimirieesinssisessessiessssssssssssssssssssssssssssssssssnnns | oneenes 82.000 1,127 944 183 06/28/2019.
983134 10 7 |WYNNRESORTS ORD......cooovirriimmeiimeiiseiiesesisesesssesesssssesesssssssssssssssssssssssssnsens. | cvoines 20.000 2,777 2,379 75 799 .| 10/09/2018. | ..
983793 10 0 | XPO LOGISTICS ORD.......ociiviriviririsneiiseseiseseisessisessssesessessssesessesesseseseeseses | o 25.000 1,993 2,701 567 .| 10/09/2018. | ..
98389B 10 0 |XCEL ENERGY ORD.......ccocooiiriiiimiiiniiisssiissiisssiesssisssss s ssssssssssssesnnnes | conneees 99.000 6,286 4853 | .o 40 158 .1,408 10/09/2018.
983919 10 1 | XILINX ORD....ooiiieiiceiiceiiecesieseeiesesiesesiesessesessssessssesssssssssessssessssesessssenns. | oo 50.000 4,889 3,883 74 630 .| 10/09/2018. | ..
98419M 10 0 | XYLEM ORD...ivuiiiiirriiieieriiseese e snssseens | avenenes 35.000 2,758 2,605 34 422 .110/09/2018. | ..
98421M 10 6 | XEROXHOLDINGS ORD.........cooomviimiiiiniiisniiseiisesesssssssissssessssssssssssssssssnees | oo 37.000 1,364 1,025 | s 9 9 340 .1 08/14/2019. | ..
988498 10 1 | YUM BRANDS ORD.. 6,245 5,654 104 546 .| 10/09/2018.
98850P 10 9 |YUM CHINAORD..... 3,457 2,411 35 .1,043 .| 10/09/2018. | ..
98919V 10 5 |ZAYO GROUP HOLDINGS ORD. 1,525 1,448 77 .| 06/28/2019. | ..
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD 2,554 2,147 408 .| 03/19/2019.
98936J 10 1 |ZENDESK ORD 1,609 1,870 .(260) .| 06/28/2019. | ..
98954M 10 1 |ZILLOW GROUP CL A ORD 503 468 35 .| 12/16/2019. | ..
98954M 20 0 |ZILLOW GROUP CL C ORD..... 1,067 .808 249 .| 04/22/2019.
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD 5,987 5,077 | oo 10 38 ..1,838 .| 10/09/2018. | ..
989701 10 7 |ZIONS BANCORPORATION ORD 1,869 1,685 35 184 .| 04/22/2019. | ..
98978V 10 3 |ZOETIS CLA ORD 145 70 ..5,009 .1 07/01/2013.
G01767 10 5 |ALKERMES ORD 612 1,052 .(440) .| 03/19/2019. | ..
G0176J 10 9 |ALLEGION ORD................. 2,242 1,691 10 551 .1 08/14/2019. | ..
GO177J 10 8 |ALLERGAN ORD........coiriiiriiiriiireiieseiiesessesessesessesessesessssessesessessssesssiesssiens | oeeenes Cl 58000 | i 10,706 | e 191170 | v 10,706 | ...... 10,762 166 .3,221 .| 10/09/2018. | ..
G02602 10 3 |AMDOCS ORD......ocovriiinrinrierineieiesississssssssssssesssssssesssssssssssssssssssssessessssssesssesens | oneniens | aee | coverernnennn2 02000 | vovveiivirnninennnn 1,949 | s 72.190 1,949 1457 | oo 8 15 492 0412212019, | ...coovvvvrienne
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G408V 10 2 |AON CL A ORD.....coomiviriiirieeisesiseesiesesissssises s | oo Cl e d4.000 | 9,165 | 208.290 9,165 6,914 76 ..2,769 .| 10/09/2018. | ..
G0450A 10 5 |ARCH CAPITAL GROUP ORD. .|C 3,217 2,166 21,213 .| 10/09/2018.
G0585R 10 6 |ASSURED GUARANTY ORD........cooouiiiimiiiimiiiiseiisesieseeiesesssssssesssssesssisessisssees | coeeenes C 931 841 7 91 .1 08/14/2019. | ..
G06242 10 4 | ATLASSIAN CL A ORD......ocmiiiiiriiieiiiiesesissisesss s sssessssssssssensnns | oesvenes Do 19.000 | oo 2,286 | e 2,286 2,152 134 .103/19/2019. | ..
G0684D 10 7 |ATHENE HOLDING CL A ORD .|D 1,458 1177 281 .| 08/14/2019.
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......covveurvirrierieirieiseseissseisesesssssissssissseees | coneeees ..30. 1,885 1,752 433 . 07/28/2016. | ..
G1151C 10 1 |ACCENTURE CL A ORD........ccorviiiriiinniinniissiisnisnsssssnssssssssssssssssssssssnsssns | onneees Clons 105.000 | .oovvvoiriiinnne 22,110 | ...... 210570 | ............ 22110 | ... 17,725 237 .7,304 .| 10/09/2018. | ..
G16962 10 5 |BUNGE ORD.......oiiiiiriiireiiiriiiseiiesesiesessesesssesess s esesssesesssesesssssssesssesssssssnes | crevenas . 27.000 1,554 | .......... 57.550 1,554 1,380 41 174 .| 04/22/2019. | ..
G1890L 10 7 | CAPRIHOLDINGS LTD.....ceriiiiiriiririeiieissiessesisesessssssssssesssssssssessssssssessssssssss | sosvenes D 28.000 1,068 38.150 1,068 97 97 06/28/2019.
G29183 10 3 | EATON ORD.....oiiiiiieiiineieeiiseesisessisssssssssesesessesssssssss s | aevvenns c 85.000 8,051 | .......... 94.720 8,051 7,220 241 .2,215 .| 10/09/2018. | ..
G3223R 10 8 |EVEREST RE GROUP ORD........cooomiriiiriiireiireiiseiieseeiesssisssssessesssissssissnesens | oeeeees C 7.000 1,938 | ........ 276.840 1,938 1,730 21 207 .1 08/14/2019. | ..
G3922B 10 7 | GENPACT ORD.......coiviimiiiiriiiseiissiisssisssssesssssssssssss s | cvenes c 34.000 1,434 | ... 42.170 1,434 1,317 3 17 10/15/2019.
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD.. D ....36.000 1,303 36.200 1,303 .866 437 .| 06/28/2019. | ..
GA47567 10 5 [ IHS MARKIT ORD......ovriiriiririiieiieieisesisisesssssesssse s iesssssssssessssssssssssessassssssenss | sosvnes D 4000 | 5576 | oot 75.350 5,576 3,932 ..2,026 .1 10/09/2018. | ..
G47791 10 1 |INGERSOLL RAND ORD..........covveeemreirniimerinnsinenisssnesssssssssssssssssssssssssensseeens | aevvonee | eee | cerererenee 48000 | 8,380 | e 132.920 6,380 4,911 102 ..2,001 10/09/2018.
G491BT 10 8 |INVESCO ORD.........osrviiireiinniineiinsinssisssisins s | eneies | e 79.000 | i 1,420 | 17.980 1,420 1,581 73 .(160) .103/19/2019. | ..
G50871 10 5 |JAZZ PHARMACEUTICALS ORD.........cooviiriiireiireiisneiisseiisneieesesssssssssssesssssesnes | aevveons Cl 11000 | i 1,642 | 149.280 1,642 1,385 257 .| 04/22/2019. | ..
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD..........coovuemevircerernerisneiiessiieseiiene | cevvenas D | e 179.000 | oo 7,287 | 40.710 7,287 6,269 | ..ooveeeeierins 47 186 ..1,980 10/09/2018.
G5494) 10 3 [LINDE ORD.....coririiiririireiiiisiesisisisesss s sssesssssssnses | soenens D .103.000 | .o 21,929 | ........ 212.900 | .o 21,929 | ... 12,665 361 .5,857 .[12/18/2018. | ..
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.........coovvuiirierieiiineiieneiesnsessesesensssenesens | coeeeees C ..129.000 3,426 26.560 3,426 3,079 | oo 8 15 347 .| 06/28/2019. | ..
G5960L 10 3 |MEDTRONIC ORD.......cosiiiiniiiiiiciiriisiinsisiesiessses s | conniins C 240.000 27,228 | ... 113450 | oo 27,228 | oo 15,393 130 499 ..5,398 10/27/2017.
GB095L 10 9 [APTIV ORD......cooomiiieiiceeieceiisesissesisesesissesessesss s | cnevenas D 52.000 4,938 | ... 94.970 4,938 3,082 46 1,737 .| 10/09/2018. | ..
GB518L 10 8 | NIELSEN HOLDINGS ORD.........cosvueuiiirriiirceiineeieesisesesesesssssesssssessssssssssssssssnseons | anevnns | ene | coreveeneees 70.000 1,421 20.300 1,421 1,908 53 .(487) .103/19/2019. | ..
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD..........cocoommmviiriiinniiinniisssiisniiisnnies | crvvenas | 40.000 2,336 58.410 2,336 2,159 641 10/09/2018.
G7496G 10 3 |RENAISSANCERE ORD.........coooimiiimeiireiieeiisesesessesesisesesssesssssssessssessssssssssnsens. | coneeees c 8.000 1,568 | ........ 196.020 1,568 1,487 5 81 .1 08/14/2019. | ..
G7S00T 10 4 |PENTAIR ORD.....coooooiriinriinriinsiissinssssssssissssssssssssssssssssssssssssssssssssnnss | nneies C 34.000 1,560 | .......... 45.870 1,560 1,287 6 273 .110/15/2019. | ..
G806ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD.........ocoommiiiriiiniirniisniissiiisneiesnenes | coeneees D 31.000 1,670 53.870 1,670 1,519 151 .| 06/28/2019. | ..
G8473T 10 0 |STERIS ORD 2,439 1,972 17 466 .1 03/19/2019.
G96629 10 3 |WILLIS TOWERS WATSON ORD 5,250 3,708 | .o 17 66 .1,302 .| 10/09/2018. | ..
G97822 10 3 |PERRIGO ORD 1,232 16 60 .103/19/2019. | ..
H1467J 10 4 |CHUBB ORD.....cccoeiviiiireiniieierneieiesiseienssssssssnsesssssssensssssssesssesssssssssessssssessennns | svenenre | D [ veverrnneenn 76,000 | i 11,830 | ... 155,660 | oo 11,830 | i 10,382 | oo 57 225 .2,012 .| 10/09/2018.
H2906T 10 9 |GARMIN ORD.... 1,844 38 302 .103/19/2019. | ..
H8817H 10 0 | TRANSOCEAN ORD........ccoovvimriimriiercriienniienenes 938 .(243) .103/19/2019. | ..
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD. . 3,509 80 .| 06/28/2019.
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD......ccooomririieriniiiinerienneiessiiessieennees | oeeeees C | iirien83.000 | oo 5952 | ..cccoo.n. 94.480 6,282 261 713 .| 10/09/2018. | ..
N59465 10 9 [ MYLAN ORD.....ovuiirriiiiiriieissieie st ssesssssessssssssesssssssssssssessensns | soevenes C 2,010 20.100 3,462 .(730) .110/09/2018. | ..
N72482 12 3 |QIAGEN ORD.... . .|D 1,521 33.800 1,233 288 .| 10/15/2019.
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD.......ccccoouiiiiiiiiniiiiisiiniisissssississsisssisssnisenes | connieas 4,406 | ... 133.510 4,062 | .o 26 95 21,179 .110/09/2018. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 6,175,426 XXX 6,175,426 | ............... 5,085,142 5,420 154,349 0| i 1,067,614 | oo 0 XXX
Common Stocks - Mutual Funds
04314H 66 7 |ARTISANINTL VAL ADV....oiiiiriiiriiriierssieiesisisesssiessssssssesssssssssssssssssnssssessansne | oonvenes | aon | wveees 30,384.768 | ....ccvvvnne 1,120,286 | .......... 36.870 | .o 1,120,286 | ..cccvvenene 1,131,485 64,120 | oo | e 176,099 | oo [ e 176,099 | .o 1111412019 | oo
04314H 85 7 |ARTISAN:INTL VAL INST......iiiiiiiirieiereiesesiecesiecesiesesssssessssesssessssssesssssnsesnnns | evvvnns | aee | cvenes 64,608.247 | ............... 2,391,797 | .......... 37.020 | oo 2,391,797 | ........ 2,235,189 38,830 | ..o | e 385,711 | oo | e 385,711 | oo 11/19/2015. | .cooooes
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464287 65 5 |ISHARES:RUSS 2000 ETF........ooiuiiiiiiiiiiiiiii i | coiies N 2,146.000 | oo 355,528 | ........ 165.670 ....355,528 ...345,935 | ... 4,477 68,178 ...68,178 10/09/2018. | ....ccocvvenne.

9499999. Total - Common Stocks - Mutual FUnds...........cccccuiiimiiismiiniiiinnicsssicssisssni 3,867,612 XXX . .3,867,612 .3,712,609 | ... L0 107,427 |. 629,988 .629,988 XXX XXX
9799999. Total - Common Stock 10,043,038 XXX . ...10,043,038 | .. 8,797,751 | .. 5420 | .. 261,775 0 .1,697,603 | .. ..1,697,603 XXX XXX
9899999. Total Common and Preferred Stock...........cc.covueririeiiiniirciirenininns 10,043,038 XXX | s 10,043,038 | ...cocvvvnv 8,797,751 | .. 5420 | .. 261,775 (V1 1,697,603 | ..o 0 | o 1,697,603 | ..o 0 XXX 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
Bonds - U.S. Special R e and Special A

114894  ZW 1 |BROWARD CNTY FLA ARPT SYS REV 11/01/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 125,000

3131WQ  VJ 3 [FH ZJ0617 - RMBS 07/12/2019.. VARIOUS....... 40,796

3131WR N9 2 [FH ZJ1316 - RMBS.... 07/22/2019. VARIOUS ... 41,175

3131X6  GY 0 |FHZK2915-RMBS.... 07/12/2019. VARIOUS ...t 92,484

3131X6  JC 5 |FH ZK2959 - RMBS 08/12/2019.. VARIOU . 26,559

3131XJ DM 1 |FH ZL2808 - RMBS.... 07/22/12019........ VARIOUS ..ottt 89,622 87,145

3131XJ  PD 8 |FHZL3120 - RMBS.... 07/22/12019........ VARIOUS ..ottt 78,516 76,002

3131XM  E8 4 |FH ZL5559 - RMBS.... . 07/23/2019........ VARIOUS ..ot 82,534 81,028

313IXN  6S 7 |FHZL7181-RMBS.......ccoiiieirieeecieneiensenes 07/23/12019........ VARIOUS ..ot 567,246 | ..o 546,118

3131XQ  TK 2 [FH ZL8654 - RMBS.... 07/23/2019........ VARIOUS ..ottt 38,979 ....36,463

3131XR BB 9 |FHZL9034 - RMBS.... 08/12/2019........ CANTOR FITZGERALD + CO 114,955 ..110,386

BMIXT VP 2 | FH ZMOB22 - RMBS........oocieiieieee e sesessenaes 08/12/2019........ WELLS FARGO BROKERAGE SVCS LLC 201,275 | oo 189,721

31329) FV 4 |FHZA1080 - RMBS.... 07/12/2019........ VARIOUS ..ottt 25,625 ....25,429

31329)  PX 9 |FHZA1338-RMBS.... 07/12/12019........ VARIOUS ...t 91,107 ....88,457
31329K X3 3 |FH ZA2498 - RMBS 07/12/2019........ WELLS FARGO SECURITIES LLC 453,091 | oo 451,843 483
3132A4 6K 9 |FHZS4474 -RMBS.... 07/10/2019........ VARIOUS ...ttt 65,831 ....63,913

3132A4 NN 4 |FH ZS3997 - RMBS.... 07/10/2019........ VARIOUS ...ttt 53,759 ....51,102

3132A5 A4 T [FH ZS4527 - RMBS.......covviiieiiiieinsisssnissisissiessssssins 07/11/2019........ VARIOUS ..ottt 114,715

3132A5 EU 5 |FH ZS4647 - RMBS.... 07/11/2019........ SUNTRUST ROBINSON HUMPHREY INC. 110,048

3140JA TS 7 |FNBM5960 - RMBS... 06/01/2019........ SUNTRUST CAPITAL MARKETS, INC 302,545

3140JQ  TE 3 |[FNBNT7748 - RMBS........ccooomiiirinrierrineisesiseiesiesescenns 09/27/2019........ SUNTRUST CAPITAL MARKETS, INC........cocovrrririmrinerierirerseisiiens 389,619 | .o 375,000 [ oo 1,057
3140QA NN 6 [FN CA3096 - RMBS........ccocomiiiriireisrireiesiseeenieeiessenenenes 03/22/12019........ WELLS FARGO SECURITIES LLC 1,483,922 A1 AT | 4,423
3140X4  H2 5 [FNFM1148 - RMBS.......ccoiiiiiieiiieiniceisss st sssnsenns 07/01/2019........ WELLS FARGO SECURITIES LLC 685,055 667,329 908
3140X4 M4 5 [FNFM1278 - RMBS.......cooiiieieieiceircieriseiee et 08/01/2019........ SUNTRUST CAPITAL MARKETS, INC.......ccovvvirrriererinrirerniineeenirennns 479,960 | oo 469,040

546540 RE 7 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C 12/06/2019........ RAYMOND JAMES & ASSOCIATES........ccoeiriireiniirererineierieiees 125,000 ..125,000

575831  FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV......cciiviieiiriiiieiieieresseissiesseesiesesesens 11/01/2019........ JEFFEIIS. ... 275,000 ..275,000

79765R  4W 6 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL e 12/13/2019........ MORGAN STANLEY CO. 200,000 | ..o 200,000

917567  EY 1 |UTAH TRAN AUTH SALES TAX REV......oiviiiiiiiiniisississrsnsssisssssssssssseenes 12/12/2019........ Stifel NiCOIaUS & CO......uvviiiriiriiirisiierssiseiierissesesese s ssessnssneenes 126,365 125,000 236
3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. ... . reieureriterrersereerersseeeseesmeesseessesesaesasanes | eeesessessesassseseesseseseeseeseeeeseseeseeseese8eE1eeseEaeEeeseeeEseEeEEee e Eeesee et et et sasansee et anes 6,480,780 18,294,089 | ..o 10,471

Bonds - Industrial and Miscell:

05531F  BH 5 |BB&T CORP... 07/23/2019.. MORGAN STANLEY CO 299,748

065403 BB 2 |BANK 19BN17 A3 - CMBS. 03/21/2019. MORGAN STANLEY CO. 252,499

08162B  BD 3 |BMARK 19B11 A4 - CMBS.. 05/22/2019. JP MORGAN SECURITIES LLC.....covierieiinieierineiesisisisneenns 252,498

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

26442C  AS 3 |DUKE ENERGY CAROLINAS LLC 03/19/2019. WELLS FARGO SECURITIES LLC 146,744

377373 AG 0 | GLAXOSMITHKLINE CAPITAL PLC..... [ 03/27/2019. VARIOUS ..ot 425,953

67021C AN 7 |NSTAR ELECTRIC CO.. 06/14/2019.. WELLS FARGO SECURITIES LLC 256,818

674599 CW 3 |OCCIDENTAL PETROLEUM CORP..........coootiiiiiriiriisinsieisssssiessessssisessssssssssssssssssssesssssssssenss | sosessesssssans 08/06/2019........ Citigroup (SSB)........covuu. 149,805

717081 ES 8 |PFIZER INC....cooviiiciiiceeiscceeeiee et 03/04/2019........ BARCLAYS CAPITAL INC.... 174,911

82653E AA 5 |SRFC191A-ABS.......cccovvvrmrnns 03/12/12019........ CREDIT SUISSE SECURITIES (USA).......cvuiiiiiiiiieiiiiesissisiissiiessesississssssieens 149,997
95001W  BA 5 |WFCM 2019-C49 - CMBS... 02/21/2019........ WELLS FARGO SECURITIES LLC 706,984

976826  BM 8 | WISCONSIN POWER AND LIGHT CO......ccovvnivminiiirniiscisrinnianes 06/17/2019........ BARCLAYS CAPITAL INC.... 99,708

3899999. Total - Bonds - INAUSHIAl @MU MISCEIANEOUS.............cu.iieuiiieiiiieiiieteteicieietee ittt ettt tebetes oesesebassssesessesesebessesesesesebe b eseses s et et et eses et et e b et et e s et e b e s et et et esebes e s et et ssesebansesetetsnsn 3,115,614 . ...3,100,000

8399997, TOtal - BONMS = P 3. ..ottt E £ £ fEeEfEEEeEE£EE R EE L E LR 9,596,395 | .. 9,394,089

8399998. Total - Bonds - Summary Item from Part 5 827,139 825,137

8399999. Total - Bonds, 10,423,534 .10,219,226
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00123Q 10 4 |AGNC INVESTMENT REIT ORD 03/19/2019........ ITGINC .o 106.000 1,910 XXX
00507V 10 9 |ACTIVISION BLIZZARD ORD......... 06/28/2019........ JP MORGAN SECURITIES INC.......evrriririereiieeirerersciesieereeseneenes 77.000 3,634 XXX
00766T 10 0 [AECOM ORD.......ccoomiiiriiiiiisiissisiiesissiisissssssss s 12/16/2019........ ITGINC....ooviiieiirirriciis 32.000 1,380 XXX
00847X 10 4 |AGIOS PHARMACEUTICALS ORD... 12/16/2019........ ITGINC....vvrrerererieis 11.000 497 XXX
011659 10 9 | ALASKA AIR GROUP ORD. 06/28/2019........ JP MORGAN SECURITIES INC.....covvoreiiririiicireireieiseeeriesicssenenenes 24.000 1,534 XXX
013872 10 6 |ALCOA ORD......cccovvvvvirrrerrrririrnns 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 37.000 866 XXX
017175 10 0 |ALLEGHANY ORD 08/14/2019........ RBC CAPITAL MARKETS 3.000 2,231 XXX
018802 10 8 |ALLIANT ENERGY ORD 08/14/2019........ RBC CAPITAL MARKETS 47.000 2,390 XXX
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD 03/19/2019........ ITGINC 19.000 1,683 XXX
02079K 10 7 |ALPHABET CL C ORD 10/15/2019........ ITGINC 2.000 2,489 XXX
02156B 10 3 [ALTERYX CL A ORD......cooiuiirirriiiieriissiesississsiessiesiensesesssesenssens 08/14/2019........ RBC CAPITAL MARKETS 9.000 1,187 XXX
02156K 10 3 |ALTICE USACL AORD 06/28/2019........ JP MORGAN SECURITIES INC.......vvrreririereienirerersciesieeseesenenenes 65.000 1,583 XXX
02209S 10 3 |ALTRIA GROUP ORD.... 08/14/2019........ RBC CAPITAL MARKETS 193.000 8,873 XXX
023135 10 6 | AMAZON COM ORD......ccccoovrmrermrininnae 12/16/2019........ ITGINC 4.000 7,068 XXX
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD. 10/15/2019........ ITGINC 28.000 1,338 XXX
025932 10 4 | AMERICAN FINANCIAL GROUP ORD.........tvimrimrieniinriiniisnissesssisssssiessenssesessssessssessesssesssnes | sovesesesesnnens 04/22/2019........ ITGINC 14.000 1,396 XXX
031162 10 0 |AMGEN ORD 04/22/2019. ITGINC 32.000 5,646 XXX
03676B 10 2 |ANTERO MIDSTREAM ORD..........ccccrvrrrrrnnr 12/19/2019........ VARIOUS ..ottt 6,600.325 69,864 XXX
03748R 75 4 | APARTMENT INVST MGT CL AREIT ORD......cocevvririreirrirerriinrieniennes 10/15/2019........ ITGINC 30.000 1,604 XXX
03755L 10 4 [APERGY ORD......ooiiiiiiiiieisiseieriss ettt 12/16/2019........ ITGINC 16.000 473 XXX
037833 10 0 [ APPLE ORD....couuiiriiieieirieiesisssesis s ssie st sseessenes 12/16/2019........ VARIOUS ...ttt 40.000 9,940 XXX
03836W 10 3 | AQUA AMERICA ORD 08/14/2019. RBC CAPITAL MARKETS 43.000 1,862 XXX
038520 10 6 | ARAMARK ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 49.000 1,767 XXX
03965L 10 0 |ARCONIC ORD 04/22/12019........ ITGINC...vveeerereeies 84.000 1,703 XXX
042735 10 0 |ARROW ELECTRONICS ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 17.000 1,212 XXX
045327 10 3 | ASPEN TECHNOLOGY ORD......... 04/22/2019........ (LT |\ [N 13.000 1,430 XXX
053611 10 9 |AVERY DENNISON ORD 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 17.000 1,967 XXX
054937 10 7 |BBAND TORD.............. 12/06/2019........ ITGINC..ooovvrereveieriis 116.550 6,004 XXX
060505 10 4 |BANK OF AMERICA ORD........oovimeririeiiririeniereeisreeniessssesesseenenes 10/15/2019........ VARIOUS ...ttt 504.000 14,706 XXX
06417N 10 3 | BANK OZK ORD.....coriiuiieiiriieissisierisiessesssis sttt sssssensnns | nesssssanesnnins 03/19/2019........ ITGINC..ooovverererrerieieis 24.000 747 XXX
084423 10 2 |WR BERKLEY ORD........cccocoemrrrerienes 08/14/2019........ RBC CAPITAL MARKETS 29.000 2,040 XXX
084670 70 2 |BERKSHIRE HATHWAY CL B ORD 12/16/2019........ VARIOUS ..ottt 116.000 25,049 XXX
09062X 10 3 [BIOGEN ORD.......cccovrvvrrmrrrirriririnnns 08/14/2019........ RBC CAPITAL MARKETS 33.000 7477 XXX
09609G 10 0 |BLUEBIRD BIO ORD.........cocmiuereeireieriniierieiseeesieressseeenesinenes 03/19/2019........ ITGINC 11.000 1,723 XXX
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD..... 04/22/2019........ ITGINC 27.000 1,552 XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD..........cooiuiiiiieiiieiiniieiesissiesssessisessessssenesenes 11/20/2019........ VARIOUS ..ot 135.000 7,615 XXX
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD e 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 59.000 1,055 XXX
115236 10 1 |BROWN & BROWN ORD......coviuuiiiriireimiiirerisississssssssssssesssssessesssssssssesssssssssessessssssessssssnsses | onssssesessnes 08/14/2019........ RBC CAPITAL MARKETS 47.000 1,670 XXX
124857 20 2 |CBSCLBORD.....ccoevvrrrirerirarnns 12/04/2019........ ITGINC 103.141 5,430 XXX
12508E 10 1 | CDK GLOBAL ORD.......cooviriirriiiiiierieisssisissssiesesssseesssssessssenes 12/16/2019........ ITGINC 25.000 1,381 XXX
125523 10 0 [CIGNAORD.....ccvvrrirriernrirrirerieis 04/22/12019........ ITGINC...ovvierrecreieis 49.000 7,276 XXX
126650 10 0 [CVS HEALTH ORD......cvuiiiiriiiiirinsieissieie st 08/14/2019........ RBC CAPITAL MARKETS 148.000 8,660 XXX
127686 10 3 | CAESARS ENTERTAINMENT ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 113.000 1,336 XXX
133131 10 2 |CAMDEN PROPERTY REIT ORD 06/28/2019. JP MORGAN SECURITIES INC 19.000 1,983 XXX
134429 10 9 |CAMPBELL SOUP ORD .| 04/22/2019........ ITGINC..ooovvrererrerriies 34.000 1,337 XXX
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142339 10 0 | CARLISLE COMPANIES ORD 08/14/2019........ RBC CAPITAL MARKETS 12.000 1,674 XXX
146869 10 2 |CARVANACLAORD.......ccnvene. 08/14/2019........ RBC CAPITAL MARKETS 8.000 634 XXX
147528 10 3 |CASEYS GENERAL STORES ORD 08/14/2019........ RBC CAPITAL MARKETS 8.000 1,313 XXX
148806 10 2 |CATALENT ORD . 06/28/2019........ JP MORGAN SECURITIES INC....ccouvrreiririiicireirereiseiesisieesesienes 28.000 1,518 XXX
159864 10 7 |CHRLS RIVER LABS ORD........ceoviirriiirieirersieesisersesenenes 12/16/2019........ ITGINC....vvrrerererieis 10.000 1,487 XXX
16411R 20 8 | CHENIERE ENERGY ORD.......cootiiriiiciirierieiintieninsiensssisessesissesenissees 11/12/2019........ RBC CAPITAL MARKETS 75.000 4,631 XXX
171798 10 1 | CIMAREX ENERGY ORD......ccovriiiirriiiieinnieinsiesessssisessessssesensssanes 12/16/2019........ ITGINC..ooovvrrerereeieeieis 17.000 828 XXX
17243V 10 2 | CINEMARK HOLDINGS ORD ... | 10/15/2019........ ITGINC 22.000 778 XXX
17275R 10 2 |CISCO SYSTEMS ORD .| 12/16/2019........ ITGINC 79.000 3,632 XXX
191216 10 0 |COCA-COLAORD............... 12/16/2019........ ITGINC 58.000 3,159 XXX
192422 10 3 [COGNEX ORD.....oouiiiirririreiieiieiesisicesesiese s eniessaes 03/19/2019........ ITGINC 33.000 1,770 XXX
19626G 10 8 | COLONY CAPITAL CL A ORD.....cccvvverrirrreerinnrierirerireenns 03/19/2019........ (LT |\ (G 95.000 502 XXX
200525 10 3 | COMMERCE BANCSHARES ORD....... 08/14/2019........ RBC CAPITAL MARKETS 20.000 1,120 XXX
20605P 10 1 | CONCHO RESOURCES ORD.........cconiumimiirieiriirerierisisssisssisssiessssssenes 08/14/2019........ RBC CAPITAL MARKETS 40.000 2,749 XXX
20825C 10 4 | CONOCOPHILLIPS ORD........ccovriuiireiniirernrisieeniserseseninenes 10/15/2019........ VARIOUS ...t 99.000 5,796 XXX
220521 10 4 |CORTEVAORD......cocoomruuee 06/03/2019........ ITGINC..cooevrrerreceris 126.000 4,553 XXX
222070 20 3 |COTY CLAORD......cccovvumirimrrierirerircinne 03/19/2019........ (LT |\ (O 92.000 1,054 XXX
22266L 10 6 | COUPA SOFTWARE ORD .| 06/28/2019. JP MORGAN SECURITIES INC 12.000 1,519 XXX
22304C 10 0 |COVETRUS ORD.......ccccrvrrrrranr 02/07/2019........ ITGINC..ooovvrrrrereeiesrieis 12.000 569 XXX
229663 10 9 |CUBESMART REIT ORD 12/16/2019........ ITGINC 38.000 1,155 XXX
231561 10 1 |CURTISS WRIGHT ORD 10/15/2019........ ITGINC 9.000 1,139 XXX
232806 10 9 |CYPRESS SEMICONDUCTOR ORD 06/28/2019........ JP MORGAN SECURITIES INC.......coovreriiririrrireiisiierieneeseseenns 72.000 1,601 XXX
23283R 10 0 |CYRUSONE REIT ORD. 04/22/2019. ITGINC 21.000 1,173 XXX
233551 10 6 | DXC TECHNOLOGY ORD.......ooiirermiirierrineisnsssisessssessesssesssssssessasssessessssssessssssssssssessssssssessans. | oessssesessnes 12/16/2019........ VARIOUS ..ottt bbb 80.000 3,858 XXX
23918K 10 8 [ DAVITA ORD.....oouiirririieirieieieie i enees 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 26.000 1,463 XXX
24906P 10 9 [ DENTSPLY SIRONA ORD........coiuiiirirmiiiirerisistesesissisesesse s sesesssssessssssessssssssensesssssensens. | sesissenessnes 03/19/2019........ ITGINC..ooovverrreceris 43.000 2,129 XXX
25278X 10 9 | DIAMONDBACK ENERGY ORD 06/28/2019........ JP MORGAN SECURITIES INC.......ccovrvmrriirinirrireiisisinerieniseneseeens 12.000 1,308 XXX
254687 10 6 |WALT DISNEY ORD 03/20/2019. VARIOUS ..ottt sttt 98.471 10,827 XXX
25470M 10 9 |DISH NETWORK CL AORD.... 12/03/2019........ VARIOUS ..ottt 46.000 1,481 XXX
256163 10 6 |DOCUSIGN ORD 06/28/2019........ JP MORGAN SECURITIES INC.......evrriirieieierirererseiesieseesenenenes 31.000 1,541 XXX
260557 10 3 |DOW ORD 04/02/2019........ ITGINC....ovvveiieririrricniis 126.000 7,533 XXX
26210C 10 4 |DROPBOX CL A ORD........cccstrimiirreiirimriniiasesinssienssesissesesssssssesssesessenns 10/15/2019........ ITGINC 43.000 839 XXX
264411 50 5 |DUKE REALTY REIT ORD......covvuvimriiiiriniierisnirerieriseeseninennees 03/19/2019........ ITGINC 71.000 2,134 XXX
26614N 10 2 | DUPONT DE NEMOURS ORD.......comiriirimiiniereririssrssssisssssssssassessesssssesssssssssassssssssssssessessns | nossssssnssanen 06/28/2019........ VARIOUS ..ottt 148.000 12,555 XXX
26875P 10 1 |EOG RESOURCES ORD........ 10/15/2019........ ITGINC 22.000 1,524 XXX
2757T9R 10 4 | EAST WEST BANCORP ORD.......coviiiiriiiiieiiieinsisieisssiessesssisesssssssssssessssssssesssssssssesssssnsss | nesssssnesnsen 04/22/2019........ ITGINC 29.000 1,454 XXX
278768 10 6 |ECHOSTAR CL AORD 12/16/2019........ ITGINC...ovvierreereeis 9.000 396 XXX
28414H 10 3 | ELANCO ANIMAL HEALTH ORD.. 06/28/2019........ VARIOUS ..ot 72.073 2,214 XXX
29250N 10 5 |ENBRIDGE ORD................... c 10/10/2019........ RBC CAPITAL MARKETS 150.000 5,357 XXX
29261A 10 0 [ ENCOMPASS HEALTH ORD.......cccvuiiierririreeienieisesiesesissiessesisesessesessssnesenes 04/22/12019........ ITGINC..ooevererreceries 19.000 1,130 XXX
29336T 10 0 [ENLINK MIDSTREAM COM UNT......ovviriiiiiiienieieeiesiseisensniees 12/18/2019........ VARIOUS ..ottt 4,574.250 42,186 XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT................ 09/20/2019........ Citigroup Global Markets InC. NY.........ccccocuvvvvireririns 900.000 26,251 XXX
29414B 10 4 |EPAM SYSTEMS ORD......c.couivimiiiriiriieiiseiesisieisesiesssssseesesssssenes 04/22/2019........ ITGINC..oovvrerricieris 10.000 1,728 XXX
29530P 10 2 |ERIE INDEMNITY CL A ORD 08/14/2019........ RBC CAPITAL MARKETS 5.000 1,075 XXX
29786A 10 6 [ETSY ORD 08/14/2019. RBC CAPITAL MARKETS 24.000 1,273 XXX
298736 10 9 |EURONET WORLDWIDE ORD 04/22/12019........ ITGINC..ooovvrererrerriies 9.000 1,327 XXX
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30063P 10 5 |EXACT SCIENCES ORD... 03/19/2019........ ITGINC 24.000 2,201 XXX
30161Q 10 4 |EXELIXISORD........c.cocon... 03/19/2019........ ITGINC 58.000 1,422 XXX
302445 10 1 |FLIRSYSTEMS ORD.......ccccoovuunee 04/22/12019........ ITGINC 27.000 1,343 XXX
302491 30 3 |FMC ORD......coouiiiiiiciiiiisissisis s 03/01/2019........ GOLDMAN 25.000 1,885 XXX
302520 100 1 {FNB ORD....ooiiiiiieisee e 10/15/2019........ ITGINC....vvrrerererieis 66.000 785 XXX
30303M 10 2 |FACEBOOKCLAORD........cocomuunee 06/28/2019........ JP MORGAN SECURITIES INC.....covvoreiiririiicireireieiseeeriesicssenenenes 42.000 8,106 XXX
303250 10 4 |FAIRISAAC ORD.....cccoeermrvrvirrrrnens 08/14/2019........ RBC CAPITAL MARKETS 6.000 1,957 XXX
313747 20 6 |FEDERAL REIT ORD ... | 04/22/12019........ ITGINC..ooovveeerereeies 15.000 1,935 XXX
31428X 10 6 |FEDEX ORD .| 08/14/2019........ RBC CAPITAL MARKETS 35.000 5,425 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD 08/01/2019........ VARIOUS ..ot 86.369 2,991 XXX
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD............. 04/22/12019........ ITGINC..oovvierreceries 51.000 1,976 XXX
31847R 10 2 | FIRST AMERICAN FINANCIAL ORD.......ccoomivrrerimrimrrierinenienireneseenns 08/14/2019........ RBC CAPITAL MARKETS 22.000 1,236 XXX
320517 10 5 | FIRST HORIZON NATIONAL ORD.......ccovveireriererinnirererinseresiennenes 08/14/2019........ RBC CAPITAL MARKETS 62.000 955 XXX
32051X 10 8 |FIRST HAWAIIAN ORD........ccccvvvuee 08/14/2019........ RBC CAPITAL MARKETS 27.000 673 XXX
337738 10 8 [FISERV ORD.......cviiiiiiiiiiieiseieeie et 07/29/2019........ ITGINC 31.815 2,499 XXX
33829M 10 1 |FIVE BELOW ORD.....ccccovureriririirrrireee 12/16/2019........ ITGINC 12.000 1,449 XXX
343412 10 2 |FLUOR ORD......ccvvverrimcrinrrierirenireenne 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 27.000 910 XXX
343498 10 1 |FLOWERS FOODS ORD 10/15/2019 ITGINC 40.000 878 XXX
344849 10 4 |FOOT LOCKER ORD........ccccrurrrrrnnr 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 22.000 922 XXX
34964C 10 6 | FORTUNE BRANDS HOME AND SECURITY ORD............ 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 28.000 1,600 XXX
35137L 10 5 |FOXCLAORD....cccomivmrriiriririrs 03/19/2019........ VARIOUS ..ot 67.667 2,730 XXX
35137L 20 4 |FOXCLBORD....ccovevirvrirrririianes 03/19/2019........ VARIOUS ...ttt 31.667 1,252 XXX
354613 10 1 | FRANKLIN RESOURCES ORD 03/19/2019. ITGINC 60.000 2,023 XXX
36164V 30 5 |GCILIBERTY CLA ORD 04/22/12019........ ITGINC 20.000 1,163 XXX
36467J 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD 03/19/2019........ ITGINC...vveeerereeies 40.000 1,478 XXX
369604 10 3 | GENERAL ELECTRIC ORD.......cootiiiiiiriiierisieierieisssisiesssie et enessssssessssissssenss. | sossissenessnes 02/14/2019........ VARIOUS ..ot 2,112.000 1,896 XXX
371901 10 9 | GENTEX ORD 08/14/2019........ RBC CAPITAL MARKETS 51.000 1,348 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD 09/17/2019. GOLDMAN.... 28.354 3,336 XXX
37959E 10 2 [ GLOBE LIFE ORD.....oovuuiiiiriieiieieiiesisisesssss s sssss st sssssssssssssssssessessssssessesssnssensnns | sessssssessnes 08/14/2019........ RBC CAPITAL MARKETS 22.000 1,878 XXX
384109 10 4 |GRACO ORD 04/22/12019........ ITGINC..ovveeerereeies 32.000 1,691 XXX
38526M 10 6 | GRAND CANYON EDUCATION ORD . 08/14/2019........ RBC CAPITAL MARKETS 10.000 1,248 XXX
40171V 10 0 | GUIDEWIRE SOFTWARE ORD........c.csvuumrimiianrinriienisnissesesisssienssesesseons 03/19/2019........ ITGINC 16.000 1,526 XXX
40412C 10 1 |HCA HEALTHCARE ORD.............. 12/16/2019........ ITGINC 18.000 2,590 XXX
40416M 10 5 [HD SUPPLY HOLDINGS ORD.......ccoermrrmirrirnrreirnrinsersnsnines 08/14/2019........ RBC CAPITAL MARKETS 34.000 1,264 XXX
406216 10 1 [HALLIBURTON ORD.......cootiiiiiimiiierinsieeseiissiseieessesssss s s sssssssssessessssesessssssnssenens. | sosssnsenessnes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 132.000 3,002 XXX
412822 10 8 |HARLEY DAVIDSON ORD.......coviiiiiriiieiiieireiissesensssessesinenes 04/22/2019........ ITGINC..oooveeererreirriis 31.000 1,234 XXX
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD......cocetiiieiriieiiiisrieeieisesseiesississsessesssseessesssenis 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 41.000 1,125 XXX
422806 20 8 [HEICO CLAORD.....cccorivmrnrierirircrrerirnns 08/14/2019........ RBC CAPITAL MARKETS 16.000 1,711 XXX
423452 10 1 |HELMERICH AND PAYNE ORD........cccsvuririniirerrnrinnirnnisisessnienns 03/19/2019........ ITGINC..ooovireereneeriis 21.000 1,166 XXX
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD.........ccosvrrrrierciirirnes 10/15/2019........ ITGINC..ooevererreceries 21.000 909 XXX
437076 10 2 |HOME DEPOT ORD.....coooiuuiiriiiiiiersierissiese st essessssssenssssssssansns | sosssssesessnes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 42.000 8,735 XXX
44106M 10 2 [HOSPITALITY PROPERTIES REIT ORD......cccocuoerenrierriirieniins 04/22/12019........ ITGINC 31.000 795 XXX
44267D 10 7 |HOWARD HUGHES ORD............ 10/15/2019........ ITGINC 9.000 1,123 XXX
443510 60 7 [HUBBELL ORD.......ocsvuuiviiiiiireiiiiniinsieissssie st sss s esssssssssenssssssssansens. | onssssssessnes 10/15/2019........ ITGINC 11.000 1,478 XXX
443573 10 0 |HUBSPOT ORD 10/15/2019 ITGINC 9.000 1,503 XXX
444859 10 2 |HUMANAORD........ccocrmrrmrrnns 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 22.000 5,837 XXX
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447011 10 7 |HUNTSMAN ORD 10/15/2019........ ITGINC 45.000 1,037 XXX
449253 10 3 10/15/2019........ ITGINC 27.000 982 XXX
457187 10 2 |INGREDION ORD 10/15/2019........ ITGINC 14.000 1,137 XXX
A5784P 10 1 [INSULET ORD....cooiuiiiiiiiiiiiieiisisceesis sttt | evsssnssnnins 03/19/2019........ ITGINC 12.000 1,186 XXX
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD.. 10/15/2019........ ITGINC....vvrrerererieis 77.000 1,589 XXX
46187TW 10 7 | INVITATION HOMES ORD........ccoevriiirimiieirerirererinrirererinsenes 06/28/2019........ JP MORGAN SECURITIES INC.....covvoreiiririiicireireieiseeeriesicssenenenes 75.000 2,005 XXX
462222 10 0 |IONIS PHARMACEUTICALS ORD.... 03/19/2019........ ITGINC..ooovvrrerereeieeieis 25.000 1,994 XXX
46284V 10 1 |IRON MOUNTAIN ORD........cccvuuree 03/19/2019........ ITGINC 56.000 1,931 XXX
46625H 10 0 | JPMORGAN CHASE ORD..........covuiiiiiiciiiiiciisissiisiissiiesiesisessesssiens 12/16/2019........ ITGINC 35.000 4,823 XXX
469814 10 7 | JACOBS ENGINEERING GROUP ORD 06/28/2019........ JP MORGAN SECURITIES INC.......evoiiiiriercieeieieseesieersiseneenes 26.000 2,194 XXX
478160 10 4 | JOHNSON & JOHNSON ORD.......covruirrrirreriniereriniinsirerinennes 10/15/2019........ VARIOUS ..ottt 78.000 10,561 XXX
48020Q 10 7 | JONES LANG LASALLE ORD.......cocvivumrieiimiirriiessnissisesssssiesssessssssssssssssssessesssesessssssssensnes. | nevesnsesnssens 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 9.000 1,266 XXX
48203R 10 4 |JUNIPER NETWORKS ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 67.000 1,784 XXX
488401 10 0 |KEMPER ORD 10/15/2019........ ITGINC..ooovvrrererreirrieis 12.000 900 XXX
49427F 10 8 |KILROY REALTY REIT ORD.......coiiiiiiiieiiieieieie e 03/19/2019........ ITGINC 20.000 1,484 XXX
49446R 10 9 |KIMCO REALTY REIT ORD.....cocvuriviriiiririniicirenirererissieriesinsenes 03/19/2019........ ITGINC 80.000 1,404 XXX
49456B 10 1 |KINDER MORGAN CL P ORD 05/29/2019........ VARIOUS ...ttt 1,600.000 31,565 XXX
500754 10 6 |KRAFT HEINZ ORD 08/14/2019. RBC CAPITAL MARKETS 124.000 3,159 XXX
501889 20 8 |LKQ ORD 03/19/2019........ ITGINC..ooovvrrrrereeiesrieis 63.000 1,812 XXX
502431 10 9 |L3HARRIS TECHNOLOGIES ORD.... 07/01/2019........ GOLDMAN 20.000 3,218 XXX
512816 10 9 |LAMAR ADVERTISING CL AREIT.... 03/19/2019........ ITGINC 17.000 1,325 XXX
515098 10 1 |LANDSTAR SYSTEM ORD 12/16/2019........ ITGINC...oovrvirrrriiriieniis 7.000 780 XXX
521865 20 4 |LEARORD 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 13.000 1,811 XXX
524660 10 7 [LEGGETT & PLATT ORD......ocviiiieriiieirsieinsieie s ssssissssssssssssssessessssssesssssssssssssessessssssenss | onssssesessnes 10/15/2019........ ITGINC..ooovvrererereriis 26.000 1,092 XXX
525327 10 2 |LEIDOS HOLDINGS ORD........cotvueiiireriririererinsiresiesiessessesesseseesssssssesensessanes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 27.000 2,156 XXX
526107 10 7 |LENNOX INTERNATIONAL ORD..... 08/14/2019........ RBC CAPITAL MARKETS 8.000 1,993 XXX
530307 10 7 |LIBERTY BROADBAND SRS A ORD 12/16/2019........ ITGINC 4.000 478 XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD.... 03/19/2019. ITGINC 21.000 1,971 XXX
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD 08/14/2019........ RBC CAPITAL MARKETS 17.000 671 XXX
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 31.000 1177 XXX
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD......... 04/22/12019........ ITGINC..ooovverererrerieieis 38.000 1,422 XXX
532457 10 8 |ELILILLY ORD.....ccooirirricrinniierirerircenne 12/16/2019........ ITGINC 36.000 4,418 XXX
54142L 10 9 [LOGMEIN ORD......ooiiiiriiiiciiiieissisietissi sttt enisnnnsns | soesinsesessnes 03/19/2019........ ITGINC 10.000 813 XXX
552690 10 9 |MDU RESOURCES GROUP ORD.......cc.couvrrrmrirernrinnenes 10/15/2019........ ITGINC..ooovvrrrreeeieeiis 39.000 1,081 XXX
55336V 10 0 [MPLX COMUNT ..ottt nenssns | soesssesessnes 09/20/2019........ Citigroup Global Markets InC. NY.........ccccoeuvrnrernrrinnns 1,000.000 30,105 XXX
554382 10 1 [MACERICH REIT ORD......ccovviieiiierinieieriseiesisisesssisesssssens 03/19/2019........ ITGINC..oooveeererreirriis 27.000 1,148 XXX
55616P 10 4 [MACYS ORD......coiiiiiriiiiieiiieseie ettt nssenes | soesienesensnes 04/22/12019........ ITGINC 60.000 1,460 XXX
55825T 10 3 | MADISON SQUARE GARDEN CL A ORD........ccccovvurermrinrireriircerererenns 12/16/2019........ ITGINC 3.000 851 XXX
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT 09/20/2019........ RBC CAPITAL MARKETS 325.000 21,893 XXX
562750 10 9 | MANHATTAN ASSOCIATES ORD.......cootieeiiieirriirieiinsiesieiisesesisessssssseessessssssessssssssssssessnssnsens | oesisseressnes 08/14/2019........ RBC CAPITAL MARKETS 12.000 979 XXX
56418H 10 0 | MANPOWERGROUP ORD.........ccviiiriiriiiiieiiierissiesiesisseenssssessesienes 10/15/2019........ ITGINC..ooovvrirerreeeriies 11.000 934 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD 07/01/2019........ ITGINC...ovvierrecreieis 7.000 1,835 XXX
57636Q 10 4 |MASTERCARD CL AORD........ 10/15/2019........ VARIOUS ..ot 12.000 3,335 XXX
577081 10 2 [MATTEL ORD...ouiiriiiiririeisessers sttt snssssnensns. | sessssesessanes 03/19/2019........ ITGINC 68.000 982 XXX
580135 10 1 |MCDONALD'S ORD... 12/16/2019 ITGINC 16.000 3,200 XXX
58463J 30 4 |MEDICAL PROPERTIES REIT ORD.. 03/19/2019........ ITGINC 72.000 1,305 XXX
594918 10 4 [MICROSOFT ORD......comiiirrriirniiieriesiersesissiessessssesesssesesssssesenes 12/16/2019........ VARIOUS ...ttt 75.000 10,833 XXX
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596278 10 1 |MIDDLEBY ORD 08/14/2019........ RBC CAPITAL MARKETS 10.000 1,103 XXX
60855R 10 0 | MOLINA HEALTHCARE ORD............ 06/28/2019........ JP MORGAN SECURITIES INC....oouvvrrvriieinieieieieriseienssssissnsenns 13.000 1,861 XXX
626717 10 2 |MURPHY OIL ORD................. 12/16/2019........ ITGINC..ovvereerereeies 31.000 789 XXX
631103 10 8 | NASDAQ ORD......cotvriircriiieeiieissisiessssiessesisseesisieees 08/14/2019........ RBC CAPITAL MARKETS 22.000 2,104 XXX
636518 10 2 |NATIONAL INSTRUMENTS ORD.......ccccvvvuee 04/22/2019........ ITGINC....vvrrerererieis 21.000 979 XXX
637071 10 1 | NATIONAL OILWELL VARCO ORD.......cotriiirririreriiiiisesisisesssesessesissssesssssssessesssssssesessssssssseses. | oesessesessnnes 08/14/2019........ RBC CAPITAL MARKETS 76.000 1,435 XXX
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD.........cccccnvvnee 08/14/2019........ RBC CAPITAL MARKETS 32.000 1,741 XXX
640268 10 8 |NEKTAR THERAPEUTICS ORD 03/19/2019........ ITGINC 30.000 1,033 XXX
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD 03/19/2019........ ITGINC 17.000 1,477 XXX
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD.......ccovvmiiiiniiireisnirerinineenes 03/19/2019........ ITGINC 78.000 1,316 XXX
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD 10/15/2019........ ITGINC 91.000 1,183 XXX
651229 10 6 | NEWELL BRANDS ORD........ovviiiirirririiieriessiesienissesssssesseenienes 03/19/2019........ (LT |\ (G 85.000 1,360 XXX
651639 10 6 | NEWMONT GOLDCORP ORD.......cceririeriirirmiirierinsiessesssesesseessssssssessesssssessessssssssssessessssssenss | onsessesessnes 10/15/2019........ VARIOUS ..ot 51.000 1,941 XXX
65249B 10 9 [NEWS CLAORD......oevviiiiimieiiriieiniesesissiesesssssienes 03/19/2019........ ITGINC..ooovvrrererreirrieis 74.000 932 XXX
65336K 10 3 [NEXSTAR MEDIA GROUP CL AORD.......ccovuvreereririireniriines 12/16/2019........ ITGINC 9.000 954 XXX
65473P 10 5 [NISOURCE ORD.......cosiureiiiiririiiiirieieieriesiessesisiesss s 04/22/2019........ ITGINC 72.000 1,967 XXX
655663 10 2 | NORDSON ORD.....couriuuiimiiiriirissisieessiesiesssesesssssssseenesenes 03/19/2019........ ITGINC 11.000 1,463 XXX
67059N 10 8 |NUTANIX CL AORD 04/22/2019. ITGINC 27.000 1,160 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.......... 12/16/2019........ VARIOUS ..ottt 182.047 8,280 XXX
679295 10 5 |OKTACLAORD........ccc..... 04/22/12019........ ITGINC 17.000 1,621 XXX
679580 10 0 |OLD DOMINION FREIGHT LINE ORD 03/19/2019........ ITGINC 12.000 1,736 XXX
680223 10 4 | OLD REPUBLIC INTERNATIONAL ORD.......coccovrurrrinrianns 08/14/2019........ RBC CAPITAL MARKETS 55.000 1,198 XXX
681936 10 0 |OMEGA HEALTHCARE REIT ORD 03/19/2019. ITGINC 38.000 1,357 XXX
682189 10 5 | ON SEMICONDUCTOR ORD.......cccovuriirmirmiririisisessssisissssesssssssesensssanes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 1,617 XXX
682680 10 3 |ONEOK ORD 07/01/2019........ RBC CAPITAL MARKETS 100.000 6,980 XXX
69318G 10 6 |PBF ENERGY CLAORD.. 10/15/2019........ ITGINC..ooovverrreceris 23.000 656 XXX
693656 10 0 [PVH ORD......ouiiiiiericeirie s 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 14.000 1,325 XXX
695156 10 9 | PACKAGING CORP OF AMERICA ORD. 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 18.000 1,716 XXX
695263 10 3 | PACW PACWEST BANCORP ORD.........ccoviuiermrrmrerrinereinrinnin 03/19/2019........ ITGINC..ooovvrereveieriis 24.000 946 XXX
700517 10 5 |PARKHOTELS RESORTS ORD... 03/19/2019........ ITGINC..ovveeerereeies 39.000 1,221 XXX
701877 10 2 |PARSLEY ENERGY CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC.....couvvrriiiiriieineieeriseiesisieessnsenes 53.000 1,007 XXX
703481 10 1 |PATTERSON UTI ENERGY ORD.. 03/19/2019........ ITGINC 42.000 600 XXX
70432V 10 2 |PAYCOM SOFTWARE ORD........cccovueriricririrernrineererineiees 04/22/12019........ ITGINC 9.000 1,715 XXX
712704 10 5 |PEOPLES UNITED FINANCIAL ORD.......c.cocoiimririririnrrrerneiersesinenes 04/22/12019........ ITGINC..ooovvrrrreeeieeiis 75.000 1,249 XXX
713448 10 8 |PEPSICO ORD 10/15/2019........ ITGINC..ovvererrereeiers 18.000 2,458 XXX
714046 10 9 | PERKINELMER ORD......ccotiiiiiiiiiierinsieeeissiesesississss s 06/28/2019........ JP MORGAN SECURITIES INC....coouvrriiiniicieieesiseeesssisisssienes 21.000 2,023 XXX
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.........cccevvvrmerniinianns 10/15/2019........ ITGINC...ovvierreereeis 14.000 1,096 XXX
718546 10 4 | PHILLIPS 86 ORD.......ccovueiuiiieiiriceieiieienisesesissiess s senenes 06/28/2019........ JP MORGAN SECURITIES INC.....coocvrreiiririniicireeireieiseeesieesessenenenes 43.000 4,022 XXX
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD 08/14/2019........ RBC CAPITAL MARKETS 14.000 755 XXX
723484 10 1 |PINNACLE WEST ORD......ccoerermrrrrnrirnne 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 22.000 2,070 XXX
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT... 12/19/2019........ WELLS FARGO SECURITIES 1,700.000 37,729 XXX
72651A 20 7 | PLAINS GP HOLDINGS CL AORD..... 12/18/2019........ WELLS FARGO SECURITIES 1,150.000 24,835 XXX
72703H 10 1 | PLANET FITNESS CL A ORD.....ouiiiiiieiiieiiiicieiinei et essssssses st snsssssssensens | oevsessssnsens 12/16/2019........ ITGINC..oovvrerricieris 17.000 1,247 XXX
731068 10 2 |POLARIS INDUSTRIES ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 11.000 1,004 XXX
73278L 10 5 |POOLORD.... 08/14/2019. RBC CAPITAL MARKETS 7.000 1,362 XXX
733174 70 0 |POPULAR ORD......coviiiirriiiieinieissiesessssiesssssssessnssssssssenes 04/22/12019........ ITGINC..ooovvrererrerriies 19.000 1,065 XXX
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737446 10 4 |POST HOLDINGS ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 12.000 1,248 XXX
743424 10 3 |PROOFPOINT ORD 04/22/12019........ ITGINC .o 9.000 1,114 XXX
743606 10 5 |PROSPERITY BANCSHARES ORD 08/14/2019........ RBC CAPITAL MARKETS 14.000 896 XXX
74624M 10 2 |PURE STORAGE CL A ORD......cooviieiiiiiriiiiniieeinsiseisssieiessssiesiesissens 06/28/2019........ JP MORGAN SECURITIES INC....ccouvrreiririiicireirereiseiesisieesesienes 45.000 687 XXX
74762E 10 2 | QUANTA SERVICES ORD. 10/15/2019........ ITGINC 28.000 1,098 XXX
74915M 10 0 | QURATE RETAIL SRS A ORD......coviirriiiiiriricinsinersiessiesississeenisnees 03/19/2019........ ITGINC 81.000 1,386 XXX
749685 10 3 [RPM ORD.....ouiiiiriiiniiie bbbt sns s sensns | soenssnesensanes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 1,528 XXX
754907 10 3 |RAYONIER REIT ORD.....cooviirirriieeinicieeienesiseieniesissesessenees 12/16/2019........ ITGINC 26.000 821 XXX
758849 10 3 |REGENCY CENTERS REIT ORD 03/19/2019........ ITGINC 29.000 1,862 XXX
759351 60 4 |REINSURANCE GROUP OF AMER ORD 08/14/2019........ RBC CAPITAL MARKETS 12.000 1,736 XXX
759509 10 2 |RELIANCE STEEL ORD.......ccceervrrrunnnee 08/14/2019........ RBC CAPITAL MARKETS 12.000 1,155 XXX
76680R 20 6 |RINGCENTRALCLAORD........ 10/15/2019........ (LT |\ (G 14.000 2,470 XXX
770323 10 3 |ROBERT HALF ORD.......cooiiiiiiiieiiierineieeie s ssssssessenssssssssessesssssessesssssenens. | sonssnsesessnes 04/22/12019........ ITGINC..oovvrerrereeies 23.000 1,552 XXX
77543R 10 2 |ROKU CL A ORD.....octviiriiiieiieiieieeesiseiensssessseenes 06/28/2019........ JP MORGAN SECURITIES INC....oouvrriiiiniieireieeriseiesssisessneenes 16.000 1,449 XXX
780287 10 8 |ROYAL GOLD ORD.......coiiierriiiiiieiineiesiesissiesiessesesessssesssssesesisssssenes 04/22/12019........ ITGINC 12.000 1,045 XXX
784117 10 3 | SEIINVESTMENTS ORD......ocouiiiiiiieriiriiieiieieeisiessesie e sisseesssssssssessesssssssssessessssssesssssssssnnens. | sesinsenessnes 04/22/2019........ ITGINC 26.000 1,475 XXX
78440X 10 1 |SL GREEN RLTY REIT ORD 03/19/2019........ ITGINC 15.000 1,338 XXX
78442P 10 6 |SLM ORD 12/16/2019 ITGINC 86.000 778 XXX
78573M 10 4 | SABRE ORD......cccocomvrrvrrvriiirnrinrinns 08/14/2019........ RBC CAPITAL MARKETS 54.000 1,304 XXX
79466L 30 2 |SALESFORCE.COM ORD 08/01/2019........ JP MORGAN SECURITIES INC.......ocvoririiriircireieeseesieeisiienenenes 15.442 2,324 XXX
803607 10 0 | SAREPTA THERAPEUTICS ORD 03/19/2019........ ITGINC..coovvireerreeris 13.000 1,645 XXX
806407 10 2 |HENRY SCHEIN ORD........ccocomiuirirrirriierinerieniesissseinsiens 02/07/2019........ ITGINC...oovrvirrrriiriieniis 30.000 2,065 XXX
808513 10 5 |CHARLES SCHWAB ORD 08/14/2019. RBC CAPITAL MARKETS 200.000 7,333 XXX
812578 10 2 | SEATTLE GENETICS ORD.....ccvvuermerrierrieirerrsieesesssssssnsenes 03/19/2019........ ITGINC..ooovvrererereriis 21.000 1,532 XXX
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD. 04/22/12019........ ITGINC...vveeerereeies 34.000 1,408 XXX
81761R 10 9 | SERVICEMASTER GLOBAL HOLDINGS ORD 08/14/2019........ RBC CAPITAL MARKETS 26.000 1,448 XXX
82669G 10 4 | SIGNATURE BANK ORD.........ccocoevrrenee 04/22/2019........ (LT |\ [N 10.000 1,271 XXX
831865 20 9 |AOSMITH ORD .| 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 27.000 1,273 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 1,627 XXX
857477 10 3 | STATE STREET ORD.....c.cccovvvrvrvrrrirenn 08/14/2019........ RBC CAPITAL MARKETS 73.000 3,636 XXX
858119 10 0 | STEEL DYNAMICS ORD........covviirrriiirieiiisisssinesessssiessessssesensssenes 04/22/12019........ ITGINC..ooovverererrerieieis 43.000 1,401 XXX
858912 10 8 | STERICYCLE ORD....couivirriiriieinriaiiesisssesissessssessssessessesessssssssens 04/22/2019........ ITGINC 16.000 899 XXX
85917A 10 0 |STERLING BAN ORD............. 12/16/2019........ ITGINC 41.000 882 XXX
866674 10 4 | SUN COMMUNITIES REIT ORD.......coovueririririnieinnieissssssesesissenes 08/14/2019........ RBC CAPITAL MARKETS 16.000 2,269 XXX
87161C 50 1 |SYNOVUS FINANCIAL ORD.. 08/14/2019........ RBC CAPITAL MARKETS 29.000 998 XXX
872307 10 3 | TCF FINANCIAL ORD.......coiiiiiririiicieiinsieeiesiseissis st ssssssenes 08/14/2019........ RBC CAPITAL MARKETS 30.000 1,100 XXX
87612G 10 1 |TARGA RESOURCES ORD.........ccccccenu. 07/01/2019........ VARIOUS ..ot 675.000 26,344 XXX
87807B 10 7 | TC ENERGY ORD.......cccevvnrunec. A 10/10/2019........ RBC CAPITAL MARKETS 100.000 5111 XXX
879360 10 5 | TELEDYNE TECH ORD......ccecvvervrrrrrns 08/14/2019........ RBC CAPITAL MARKETS 7.000 2,026 XXX
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD........c.cccrvvuruuneee 10/15/2019........ ITGINC..ooevererreceries 20.000 514 XXX
880770 10 2 | TERADYNE ORD......ccoeorvrvririrrrirns 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 33.000 1,581 XXX
88224Q 10 7 | TEXAS CAPITAL BANCSHARES ORD 12/16/2019........ ITGINC...ovvierrecreieis 10.000 608 XXX
88339J 10 5 | TRADE DESK CL A ORD.....ovuuiiiiiiiniiciiieiesissse i enisnees 06/28/2019........ JP MORGAN SECURITIES INC....ccoocvrreiiiriiicirieiereiseiesisieesenienes 7.000 1,594 XXX
891092 10 8 [TORO ORD......cocvrvvirrieirerieererinnines 06/28/2019........ JP MORGAN SECURITIES INC....coouvrriiiernieireieieriseiessssesssnssenns 20.000 1,338 XXX
89469A 10 4 | TREEHOUSE FOODS ORD 12/16/2019 ITGINC 11.000 548 XXX
896239 10 0 [ TRIMBLE ORD....couuiiuiiriiriiiiiesiieesesis sttt nsnines | sesisisensanes 03/19/2019........ ITGINC 48.000 1,938 XXX
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896945 20 1 |TRIPADVISOR ORD 10/15/2019........ ITGINC 21.000 819 XXX
90138F 10 2 [ TWILIO CLAORD....covvvvrirrirerrires 03/19/2019........ ITGINC 17.000 2,224 XXX
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD 12/16/2019........ ITGINC..ovvereerereeies 54.000 794 XXX
902252 10 5 | TYLER TECHNOLOGIES ORD......ccovvuiiririiiciririrererinsiesesisseenieies 08/14/2019........ RBC CAPITAL MARKETS 7.000 1,762 XXX
902681 10 5 {UGHORD.....oviiiieiiiieieeseie e 10/15/2019........ ITGINC 41.000 1,983 XXX
904214 10 3 |UMPQUA HOLDINGS ORD.......coctuiriiimimriiieiisiseriesisisesisssessesesesssssssssessssssssesssesssssssssessnssseses | oesenseressnnes 12/16/2019........ ITGINC 44.000 789 XXX
904311 10 7 |UNDER ARMOUR CL A ORD.....ocuriiiririreinnieisesisseessessssssssessessnenes 06/28/2019........ JP MORGAN SECURITIES INC....coouvrririiernieireieieriseiessssesssnsenns 36.000 913 XXX
911312 10 6 |UNITED PARCEL SERVICE CL B ORD 06/28/2019........ JP MORGAN SECURITIES INC 38.000 3,924 XXX
912008 10 9 |USFOODS ORD............... 06/28/2019........ JP MORGAN SECURITIES INC 42.000 1,502 XXX
912909 10 8 |US STEEL ORD ... | 12/16/2019........ ITGINC 34.000 447 XXX
91307C 10 2 | UNITED THERAPEUTICS ORD .| 12/16/2019........ ITGINC 8.000 727 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD........cccoruvumnncne 10/15/2019........ VARIOUS ...ttt 89.000 21,502 XXX
91347P 10 5 |UNIVERSAL DISPLAY ORD........cccovvnrenes 03/19/2019........ ITGINC..oovvrerrereeies 8.000 1,269 XXX
91529Y 10 6 [UNUM ORD.......cooviiiricriiiiinisiseicesiesiesisssaisssissienes 06/28/2019........ JP MORGAN SECURITIES INC....oouvrriiiiniieireieeriseiesssisessneenes 41.000 1,375 XXX
918204 10 8 [VFORD 05/23/2019........ VARIOUS ...t 98.000 3,310 XXX
91879Q 10 9 |VAIL RESORTS ORD 06/28/2019........ JP MORGAN SECURITIES INC.....coovvrieiiririniicirenireieseiesiesvesseneenes 7.000 1,562 XXX
91913Y 10 0 [VALERO ENERGY ORD.....coostrimriirieriririiiesinesieniesessseinsiens 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 32.000 2,740 XXX
92339V 10 0 |VEREIT ORD 03/19/2019. ITGINC 190.000 1,550 XXX
92552V 10 0 [VIASAT ORD.......covvvvrrvrrrrrnns 10/15/2019........ ITGINC 11.000 784 XXX
925652 10 9 |VICIPPTYS ORD 03/19/2019........ ITGINC....vvirerereeis 79.000 1,698 XXX
929089 10 0 | VOYAFINANCIAL ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 28.000 1,548 XXX
92936U 10 9 |W P CAREY REIT ORD.....cotiiuiririrririiiieissiiesiesiesesesssiss st esesssas s ssssessessesssssssnsns | soesssesesnens 03/19/2019........ ITGINC...oovrvirrrriiriieniis 31.000 2,371 XXX
929740 10 8 |WABTEC ORD 06/28/2019. VARIOUS ..ottt 31.344 1,512 XXX
94419L 10 1 |WAYFAIR CLA ORD 03/19/2019........ ITGINC..ooovvrererereriis 11.000 1,861 XXX
947890 10 9 |WEBSTER FINANCIAL ORD........ccrvviiieririeienirereiissirerssisnenes 08/14/2019........ RBC CAPITAL MARKETS 19.000 877 XXX
949746 10 1 |WELLS FARGO ORD.....coouiuiiririeieeirieisesisie s ssiensessnsin 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 344.000 16,278 XXX
955306 10 5 |WEST PHARM SVC ORD.......... 04/22/2019........ (LT |\ [N 14.000 1,565 XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT.... 02/28/2019. VARIOUS ..ottt 1,525.000 51,758 XXX
959802 10 9 |WESTERN UNION ORD........... 12/16/2019........ ITGINC..ooovvrereveieriis 84.000 2,284 XXX
963320 10 6 | WHIRLPOOL ORD ... | 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 12.000 1,708 XXX
969904 10 1 |WILLIAMS SONOMA ORD .| 10/115/2019........ ITGINC....ovvveiieririrricniis 15.000 1,048 XXX
97650W 10 8 | WINTRUST FINANCIAL ORD...... 10/15/2019........ (LT |\ [N 11.000 715 XXX
980745 10 3 |WOODWARD ORD.......couiiirririrerinieeisenisiessssesessesissisessssssssssesessesissens 08/14/2019........ RBC CAPITAL MARKETS 10.000 1,045 XXX
98156Q 10 8 | WORLD WRESTLING ENTERTAINM CL A ORD 12/16/2019........ ITGINC..ooovvrrrreeeieeiis 8.000 509 XXX
98212B 10 3 |WPXENERGY ORD.. 06/28/2019........ JP MORGAN SECURITIES INC.....ccvvrreririireieeiererseiesieereesenenenes 82.000 944 XXX
98421M 10 6 | XEROX ORD 08/14/2019........ RBC CAPITAL MARKETS 37.000 1,025 XXX
98919V 10 5 |ZAYO GROUP HOLDINGS ORD 06/28/2019........ JP MORGAN SECURITIES INC.......evoriiiriircienieieseesieersisenienes 44.000 1,448 XXX
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD 03/19/2019........ ITGINC..ooeveerriceriis 10.000 2,147 XXX
98936J 10 1 [ ZENDESK ORD.....coviiriiiiiiiieineieiesississsssissssssesssssens 06/28/2019........ JP MORGAN SECURITIES INC....ovuvrriiieinieireieieriseiesssisissnsenns 21.000 1,870 XXX
98954M 10 1 | ZILLOW GROUP CL A ORD.......cutiiriereiiiiirerissieisesississesesisesssese s ssesssesssssessesssssssesenes | aesnsenersnsines 12/16/2019........ ITGINC 11.000 468 XXX
98954M 20 0 | ZILLOW GROUP CL C ORD......cooivrriiiririiienrsieiiesisesesssisesessenes 04/22/12019........ ITGINC 23.000 808 XXX
989701 10 7 |ZIONS BANCORPORATION ORD......... 04/22/12019........ ITGINC 36.000 1,685 XXX
G01767 10 5 |ALKERMES ORD.............. C 03/19/2019........ ITGINC 30.000 1,052 XXX
G0176J 10 9 |ALLEGION ORD.......ccccvvurerrvrirrirnrrirnes C 08/14/2019........ RBC CAPITAL MARKETS 18.000 1,691 XXX
G02602 10 3 |AMDOCS ORD 04/22/2019. ITGINC 27.000 1,457 XXX
G0585R 10 6 | ASSURED GUARANTY ORD.......ccovrmriririmiirirnnisisesnninenes [ 08/14/2019........ RBC CAPITAL MARKETS 19.000 841 XXX
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G06242 10 4 | ATLASSIAN CL AORD.. D 03/19/2019........ ITGINC 19.000 2,152 XXX

G0684D 10 7 |ATHENE HOLDING CL A ORD.. D 08/14/2019........ RBC CAPITAL MARKETS 31.000 1177 XXX

G16962 10 5 | BUNGE ORD.....ooiiiiiiriieireiseie ittt nnsses | evsensnesnnens 04/22/12019........ ITGINC..ovvereerereeies 27.000 1,380 XXX

G1890L 10 7 | CAPRIHOLDINGS LTD....cooviieriiiiiiiieiesisieissiesssissisesssisseensssees D 06/28/2019........ JP MORGAN SECURITIES INC....ccouvrreiririiicireirereiseiesisieesesienes 28.000 971 XXX

G3223R 10 8 [EVEREST RE GROUP ORD.......cccovumiieiiiiireiinnieeiissiesisssesssisesssissenes [ 08/14/2019........ RBC CAPITAL MARKETS 7.000 1,730 XXX

G3922B 10 7 | GENPACT ORD......ovvireririreiitierierineisesisesesssseesissinsenes 10/15/2019........ ITGINC..oovvrrerricrieis 34.000 1,317 XXX

G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD........cevivrirrrirereninrsirninenns D 06/28/2019........ JP MORGAN SECURITIES INC....coouvrririiernieireieieriseiessssesssnsenns 36.000 866 XXX

G491BT 10 8 [INVESCO ORD.......overeiirriiieirerieireeeisersesssisesi e 03/19/2019........ ITGINC 79.000 1,581 XXX

G50871 10 5 | JAZZ PHARMACEUTICALS ORD......c..cvuuiiriiiieiiieissieiesissisessssse st sssssssinenes (SR 04/22/12019........ ITGINC 11.000 1,385 XXX

G5876H 10 5 | MARVELL TECHNOLOGY GROUP ORD [ 06/28/2019........ JP MORGAN SECURITIES INC.......evoiiiiriercieeieieseesieersiseneenes 129.000 3,079 XXX

G6518L 10 8 | NIELSEN HOLDINGS ORD.......c.cvuirrririreririeirerierenennerenes 03/19/2019........ ITGINC..oovvierreceries 70.000 1,908 XXX

G7496G 10 3 | RENAISSANCERE ORD.........coooivimiriiiiiiienisissessssenesiesssesessenns ¢ 08/14/2019........ RBC CAPITAL MARKETS 8.000 1,487 XXX

G7S00T 10 4 [PENTAIRORD.....c.cccoevrerrrirnn [ 10/15/2019........ ITGINC..oovvrerrereeies 34.000 1,287 XXX

G806ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD.......c.cocovvvrrrniiririniieinns 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 31.000 1,519 XXX

G84720 10 4 | STERIS ORD D 03/19/2019........ ITGINC 16.000 1,972 XXX

G97822 10 3 |PERRIGO ORD (SR 03/19/2019........ ITGINC 25.000 1,232 XXX

H2906T 10 9 | GARMIN ORD C 03/19/2019........ ITGINC 22.000 1,844 XXX

H8817H 10 0 | TRANSOCEAN ORD [ 03/19/2019. ITGINC 101.000 938 XXX

L8681T 10 2 |SPOTIFY TECHNOLOGY ORD................ D 06/28/2019........ JP MORGAN SECURITIES INC....coouvrriiiereieieieieriseiesssisissnsenns 24.000 3,509 XXX

N72482 12 3 |QIAGEN ORD......cccoovviriiiiiiriiniiniines D 10/15/2019........ ITGINC....iviiiicriis 45.000 1,233 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAABA...........ccoieiiiiiiiiieiie ittt ettt ettt sttt sttt sttt s ettt b et ntenes 1,103,865 XXX | 0

Common Stocks - Mutual Funds

04314H 66 7 |ARTISAN:INTL VAL ADV..... 11114/2019........ Not Available 1,189.647 41,475 XXX

9499999.  Total - COMMON STOCKS = MULUAI FUNGS............couovoeveiiieeieiietieeitet sttt sttt sessessessessessnse  essssessessesssessessss et essessessessesesses et essessessessesebess e s et ensessss st essessesnsensessessssssessessnsnes 41,475 XXX | 0
9799997. Total - Common Stocks - Part 3. 1,145,339 XXX 0
9799998. Total - Common Stocks - Summary ltem from Part 5........ccccoviivniniininiinnins 38,275 XXX

9799999. Total - Common Stocks.........curwwnivenns 1,183,614 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 1,183,614 XXX ] 0
9999999. Total - Bonds, Preferred and Common Stocks 11,607,148 XXX 14,585
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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
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Bonds - U.S. Government
36179T 4P 7 |G2MA5330 - RMBS.... | 1200112018, | PaYAOWN...ooocosvsvvesvessssssssssssssess | 105,423 | .......... 105,423 | .......... 107,861 | .oooonvenn. 107,758 | oo | e (2,336) (2,336) | ..o | e 105,423 07/20/2048.
36179T 7L 3 | G2 MAS5399 - RMBS .| 12101/2019. | Paydown 283,065 283,065 | ....... 294,020 2293727 | oo | v (10,662) | coovocevvvveres | voveeers TRNC1o7) ) — ....283,065 08/20/2048.
36179T 75 7 |G2MA5264 -RMBS.... o [ 1200172019, | PAaydOWN....ccovevsvvvessvvvnsssssessssi | L 447,356 | 147,356 | ........ 151178 | corrreeeee 150,990 | oo | e (3,634) (3,634) 06/20/2048.
912810 FD 5 |UNITED STATES TREASURY.... .. | 01/24/2019. | BNP Paribas..........cccoovvvvvrvemmmvrcivsncncisens |k ogery | 23,392 | oo 30,316 (40) (1,369) 04/15/2028.
912810 FH 6 |UNITED STATES TREASURY.... .| 01/10/2019. | BNP Pariba (32) (2,846) 04/15/2029.
912810 FQ 6 |UNITED STATES TREASURY.... .. | 01710/2019. | BNP Paribas...........coooouvssuveervvvevirsssssseene | o 48492 | 44232 | i 49486 | oo 18,855 | o (826) | (9) (835) 04/15/2032.
912810 FR 4 |UNITED STATES TREASURY .. | 12/18/2019. | GOLDMAN.... (779) (5,890) 01/15/2025.
912810 FS 2 |UNITED STATES TREASURY.... ..101/11/2019. | GOLDMAN... . 6 (6,962) 01/15/2026.
912810 PS 1 |UNITED STATES TREASURY.... .. | 01/11/2019. | BARCLAYS CAPITAL INC....oovvvvcvvmner | 34,875 | oo 31,306 | 033,706 | oo 34,499 (1) (2,402) 01/15/2027.
912810 PV 4 |UNITED STATES TREASURY.... .. | 01/10/2019. | Citigroup (SSB) 38 637 40,124 (12) (1,532) 01/15/2028.
912810 PZ 5 |UNITED STATES TREASURY.... .. [ 01/10/2019. | BNP Paribas..........cccocovvvevevevvvvvvmnvriiieen |l 48570 | 42357 | o 41056 | o 45879 | o (5,89 | o 0 (5,892) 01/15/2029.
912810 QF 8 |UNITED STATES TREASURY.... ..101/10/2019. | BARCLAYS CAPITAL INC........ccccovovecnees . ..(5) (1,124) 02/15/2040.
912810 QP 6 |UNITED STATES TREASURY. ..101/08/2019. | BNP Paribas . .03 (1,017) 02/15/2041.
912810 QV 3 |UNITED STATES TREASURY.... ..101/10/2019. | BARCLAYS CAPITAL INC.........ccccoornrnees . 4 (3,499) 02/15/2042.
912810 RA 8 |UNITED STATES TREASURY.... .. 1 01/08/2019. | BNP Paribas 1 (2,120) 02/15/2043.
912810 RF 7 |UNITED STATES TREASURY.... .. 1 01/10/2019. | BNP Paribas . 56333 | 54195 | 55388 | 58518 | o (3.588) | ) (3,592) 02/15/2044.
912810 RL 4 |UNITED STATES TREASURY.... ..101/08/2019. [ NOMURA SECURITIES INTL INC........... e 48,816 4 (3,097) 02/15/2045.
912810 RR 1 |UNITED STATES TREASURY .. | 01/08/2019. | Bank of America.............ccovvvvererererrnnnns il 1104 ] 22768 | 82203 i 8367 e (ABAD ) (1,513) 02/15/2046.
912810 RW 0 |UNITED STATES TREASURY.... .. 1 01/08/2019. | BNP Paribas 0 (770) 02/15/2047.
912810 SB 5 |UNITED STATES TREASURY.... ..101/08/2019. | BNP Paribas (373) 02/15/2048.
912828 2L 3 |UNITED STATES TREASURY.... ..101/08/2019. | BARCLAYS CAPITAL INC.... 4 (1,561) 07/15/2027.
912828 3R 9 |UNITED STATES TREASURY.... ..101/10/2019. | GOLDMAN 4 (1,027) 01/15/2028.
912828 4H 0 |UNITED STATES TREASURY.... .. | 12/19/2019. | Bank of America 33 (392) 04/15/2023.
912828 B2 5 |UNITED STATES TREASURY .. | 01/24/2019. | RBC CAPITAL MARKETS.... (14) (5,484) 01/15/2024.
912828 H4 5 |UNITED STATES TREASURY.... ..101/11/2019. | JP MORGAN SECURITIES LLC... 7 (5,202) 01/15/2025.
912828 K3 3 |UNITED STATES TREASURY.... .. | 12/19/2019. | Citigroup (SSB) (195) (4,502) 04/15/2020.
912828 LA 6 |UNITED STATES TREASURY.... .. | 03/29/2019. | BNP Pariba i (164) (2,422) 07/15/2019.
912828 MF 4 |UNITED STATES TREASURY.... ..112/19/2019. [ NOMURA SECURITIES INTL INC.... 48768 (123) (5,363) 01/15/2020.
912828 N7 1 |UNITED STATES TREASURY .. 1 01/11/2019. | BARCLAYS CAPITAL INC (16) (5,253) 01/15/2026.
912828 NM 8 |UNITED STATES TREASURY.... .. | 03/05/2019. | Citigroup (SSB) (84) (6,820) 07/15/2020.
912828 PP 9 |UNITED STATES TREASURY.... .. [ 12/19/2019. | Bank of America............ccoevvvvevvvvmvcrcimncens | o 81840 | o 81402 | o 79668 | (635) (6,314) 01/15/2021.
912828 Q6 0 |UNITED STATES TREASURY.... .. [ 12/19/2019. | BARCLAYS CAPITAL INC.... I T B 97,324 (393) (4,047) 04/15/2021.
912828 QV 5 |UNITED STATES TREASURY.... .. [ 12/19/2019. | Citigroup (SSB) 92216 (391) (7,389) 07/15/2021.
912828 S5 0 |UNITED STATES TREASURY - 01/10/2019. | BNP Paribas..............uweeeevevvvvvvvvvvvvi | 79,734 4 (3,360) 07/15/2026.
912828 SA 9 | UNITED STATES TREASURY.... .. | 03/05/2019. | BNP Paribas 072 056 (20) (8,122) 01/15/2022.
912628 TE 0 |UNITED STATES TREASURY.... o [ 121812019, | BNP Parbas.....oo.ovvesvessvvessvvesssenen | 100,938 | .........100,620 | ..........92,563 | .....cocccocc. 62 (7,215) 07/15/2022.
912828 UH 1 |UNITED STATES TREASURY.... .. [ 12/18/2019. | BNP Paribas . ) 100,081 (295) (8,787) 01/15/2023.
912828 V4 9 |UNITED STATES TREASURY.... ..101/10/2019. | BARCLAYS CAPITAL INC.........ccccovrnen. . . 40,021 0 (1,471) 01/15/2027.
912828 VM 9 |UNITED STATES TREASURY.... .. | 03/05/2019. | BNP Pariba: . ) 101,784 27 (6,268) 07/15/2023.
912828 WU 0 |UNITED STATES TREASURY.....ccocomrerrirrnrrn .| 01/11/2019. | JP MORGAN SECURITIES LLC............ } ] 97,783 7 (6,164) 07/15/2024.
912828 X3 9 |UNITED STATES TREASURY.......ccoooovurvirarrrins .. [12/18/2019. | BNP Paribas..........ccoovvvvveemmmmvveivssviiisens | L 42,184 | oo 42,287 | oo 40,038 | oo 6 (1,514) 04/15/2022.
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912828 XL 9 |UNITED STATES TREASURY......ccooooovvvmrrrnn | 121812018 | BNP Paribas. ....ccovvvsvssmssssscnssnss | 110,303 | oo 100,000 | 091,330 | oo 97,547 | s (5,881) 102 (G210 Y N L Iy (Y 4 IS D 18,536 | ..o 18,536 | vovvvies 545 | 07/15/2025.
0599999. Total - Bonds - U.S. GOVEMMENL..........oovvvirimrriiiisssiisscssiinsrsiiiiins oesssissssssssssss s | 2,863,060 | ....... 2,826,637 | ......2,783,663 | ...........2,892,406 | ..... (146,331) ] ........ (19,586) | ............... [\l [RISREE)) — 0/.....2726488 |.......0 |... 136,572 | ....... 136,572 | ....... 27,979 XXX
Bonds - U.S. States, Territories and Possessions
686098 X6 9 [OREGON ST [ A R L T P P 233,365 | ....... (28) (28) 5 IS [ ()] — 08/01/2042.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........ccoevivriniiirs vevvereeerncineieeneineens 0 0 0. 233,365 | ..ovvvvn. 0 (28) 0 (28) 0 0 0 0 e (| I 0 XXX
Bonds - U.S. Political Subdivisions of States
521841 MY 9 |LEANDER TEX INDPT SCHDIST... 1 08/15/2019. | Call @ 100.00.........ooooovcvveessvveeessviens | 215,000 | ........... 215,000 | .......... 239,540 | ..coooonnee 216,903 | ... | e (1,903) (1,903) 08/15/2025.
521841 NN 2 |LEANDER TEX INDPT SCH DIS .| 08/15/2019. | Call @ 100.00.....coovoccccvcvvevveevesscsvei | 35,000 ...35,000 | oo 38,995 | ... 35,310 |...... (310) (310) 08/15/2025.
2499999, Total - Bonds - U.S. Political Subdivisions of States e s | 250,000 ..250,000 | .......... 278,535 | coovvee.. 252,213 | oo, (| (2,213) 0 (2,213) 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
24917D AD 5 |DENVER COLO CITY & CNTY DEDICATED TAX |.. | 08/01/2019. | Maturity @ 100.00..........cc.coovvverrrrerrrrrirnae
RE L | 150,000 | .......... 150,000 | .......... 150,000 | oo 150,000 | .vvooreeiriiis | e 0 08/01/2019.
3128M9 6X 5 |FH G07786 - RMBS .. | 08/01/2019. | VARIOUS . o 58502 | .. (632) (632) 08/01/2044.
3128MJ Q9 4 [FHGO8479-RMBS.........coevevrcieeceeeiereieereens .. 1 08/01/2019. | VARIOUS . o 70,132 | ... 68,174 70,432 | oo TOABT | (335) (335) 03/01/2042.
3128MJ S8 4 |FH G08542 - RMBS .. | 08/01/2019. | VARIOUS . . 123,373 | . 119,420 | ... 122,965 | vovvvvrrrrn 124277 | o (905) (905) 08/01/2043.
3128MJ  XR 6 |FH G08B87 - RMBS.........coooorrvvirriireiiecniinenes .. | 08/01/2019. | VARIOUS 119,289 | ....... (951) (951) 01/01/2046.
3128P8 FX 4 |FHC91982- RMBS .. 1 08/01/2019. [ VARIOUS..........oovvomeerimscrisscsissnsissniiinns | ol ABT659 | o 486118 | oo 488093 | oo 487,952 |...... (294) (294) 03/01/2038.
3128PT 3K 9 [FHJ14402 - RMBS .. 109/01/2019. | VARIOUS 29,840 | cvvvoeerreererees | eveeeerriir ®) (8) 02/01/2026.
3128PT VD 4 |FHJ14212-RMBS .| 08/01/2019. | VARIOUS......occcccmvsrmsscmmisrmisimeers | | agogaa | 409767 | o 402944 | oo 102,762 | ...... (18) (18) 01/01/2026.
31292K 6A 0 |FH C03565 - RMBS. .. | 08/01/2019. | VARIOUS 27,333 | ....... (43) (43) 12/01/2040.
312928 AH 3 |FH C09008 - RMBS. ..| .. 1 08/01/2019. | VARIOUS 96,349 |....... (362) (362) 08/01/2042.
312943 DJ 9 |FH A94605- RMBS .. | 08/01/2019. | VARIOUS (69) (69) 10/01/2040.
312946 B9 6 |FHA97264 - RMBS........ccooooiimeieriiiceirecieeceens .. | 08/01/2019. | VARIOUS (50) (50) 02/01/2041.
3131WQ VJ 3 |FH ZJ0617 - RMBS, .. [ 12/01/2019. | Paydown (22) (22) 10/01/2040.
3131WR N9 2 |FHZJ1316 - RMBS. .. [ 12/01/2019. | Paydown (16) (16) 02/01/2041.
3M131X6  GY 0 |FHZK2915-RMBS.......oovvirieriieieriersinnienns .. | 12/01/2019. | Paydown 11 1 01/01/2026.
3131X6  JC 5 |FH ZK2959 - RMBS .. [ 12/01/2019. | Paydown 1 1 02/01/2026.
3131XJ DM 1 |FHZL2808 - RMBS .. [ 12/01/2019. | Paydown (302) (302) 03/01/2042.
3131XJ PD 8 |FHZL3120 - RMBS .. [ 12/01/2019. | Paydown \arm (177) 05/01/2042.
3131XM  E8 4 |FH ZL5559 - RMBS .. [ 12/01/2019. | Paydown (90) (90) 04/01/2043.
3M3MXN  6S 7 |FHZL7181 - RMBS......coviviiecceeenis .. | 12/01/2019. | Paydown (268) (268) 10/01/2043.
3131XQ TK 2 |FHZL8654 - RMBS .. [ 12/01/2019. | Paydown (247) (247) 11/01/2044.
3131XR BB 9 |FH ZL9034 - RMBS .. [ 12/01/2019. | Paydown (173) (173) . 02/01/2045.
3131XT VP 2 |FH ZM0622 - RMBS - | 1210172019, | PaYdOWN....cococccvvveenssvvvcnnessssee | L 19,008 | 19,008 | 20,287 | oo | oo | e (1,158) [QIEST:) | S IO 19,008 | ..o 12/01/2045.
313290 FV 4 |FHZA1080 - RMBS.......c.cciriererneirereriscierineins .. | 12/01/2019. | Paydown (22) (22) 2,796 12/01/2040.
31329 PX 9 |FH ZA1338-RMBS. .. | 12/01/2019. | Paydown (139) (139) 4,623 08/01/2042.
31320K X3 3 |FH ZA2498 - RMBS. .. [ 12/01/2019. | Paydown (93) () ) TN IS 33,675 | ovverrrrcernenns 03/01/2038.
3132A4 6K 9 |FHZS4474 - RMBS. .. |..]12/01/2019. | Paydown (129) (129) 4,304 03/01/2042.
3132A4 NN 4 |FH ZS3997 - RMBS .. [ 12/01/2019. | Paydown (189) (189) 3,636 08/01/2044.
3132A5 A4 7 |FHZS4527 - RMBS.........coovvirerrirerreriireceireeees .. [ 12/01/2019. | Paydown.........coevvvvveesnevvsssnsenissssnsssess |k QAT8 | i QAT8 | 9760 | (332) (332) 9,478 08/01/2043.
3132A5 EU 5 |FHZS4647 - RMBS........ccovrviiriiiresiiiersirsrienns .. [12/01/2019. | Paydown..........ccevvvvvsveevvesssseriivssnnnens | b 40433 | 10433 | 40610 | o L (472) (G2 I N 10,133 | oo, 01/01/2046.
3132GR  ZL 8 |FH Q06747 - RMBS - | 08/01/2019. | VARIOUS 95,904 |....... (434) (434) | oo | e 95,470 | covvcvrrcenes 03/01/2042.
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3132GT R4 1 |FH Q08307 - RMBS .1 08/01/2019. | VARIOUS 84,273 | ...... (439) 1,768 | 05/01/2042.
313208 TV 2 |FH Q17363 - RMBS .| 08/01/2019. | VARIOUS 87,442 | ... (206) . v 1,619 | 04/01/2043.
31320P P2 2 |FHQ22241-RMBS -08/01/2019. | VARIOUS......ooeseoessvessssnensssine | BTTAB2 | v 555,686 | ovvrerre 581,474 | v 581,151 | o (3,989) BTTA62 [ oo | s | o0 [ i 14,205 | 10/01/2043.
3132MA CR 0 [FH Q29380 - RMBS..........ooororoeeccceccvereresssssscrne .| 08/01/2019. | VARIOUS ) o 2010 | (645) 11/01/2044.
3132QM  LQ 2 [FH Q31234 - RMBS.........coomrrmmvrinicnnnrrnssssssnns - 09/01/2019. | VARIOUS........oooomvvvmmniscsivvvnenssscssee |, 124,400 | ... 119,783 | ... 125437 | oo, 125,659 | cooooccrrevernn (1,250) 02/01/2045.
3132QU 3B 7 |FH Q37993 - RMBS .1 09/01/2019. | VARIOUS 231,839 220189 | oo, 234,535 | oo 235,285 | ..o (3,446) 12/01/2045.
3136A5 YC 4 |FNR 1230M ED - CMO/RMBS. .| 12/01/2019. | Paydown 22,325 | c0err0n22,325 | e 22,786 22,597 |....... (274) 04/25/2031.
3138A5 TA 0 |FNAH4144 -RMBS.... - 12/01/2019. | PaydOWN.......oornnnnrvvevecnnssssssnsnnnvees [ 42002 | 42,002 | 42,002 | o 12,028 | (26) 01/01/2026.
3138A9 PS 7 |FNAH7632-RMBS.... . 1 12/01/2019. | Paydown ..110,338 |....... (141) 08/01/2041.
3138EK JA 4 |FNAL2956 - RMBS .1 12/01/2019. | Paydown..........ovvvvvenvveseiisnsiissiiissiens | AT A4 | o AT A4 o 48270 | 17,981 | ..., (561) 01/01/2028.
3138EN  7M 5 |FN AL6299 - RMBS .| 12/01/2019. | Paydown 29,209 | ....... (1,514) 01/01/2045.
3138ET DZ 6 |FNAL8219-RMBS .| 12/01/2019. | Paydown 21,163 | ....... (1,457) 02/01/2046.
3138WG EZ 3 |FNAS6451- RMBS .| 12/01/2019. | Paydown 7,961 |....... (324) 01/01/2046.
3138XX  H7 4 |FNAWT7453 - RMBS.......oococccmrsccreersesreerssene o [ 12001/2019. | PYJOWN...ccvvvvcvvrsvvvnssvesssnssinesc || ggmo | ago | 40440 | 10538 | ... (737) 09/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS .| 12/01/2019. | Paydown 113,026 (642) 12/01/2044.
3140JA TS 7 |FNBM5960 - RMBS.........cooovvveiiniiciieninniiniis .. | 12/01/2019. | Paydown (1,650) 08/01/2048.
3140JQ TE 3 |FNBN7748-RMBS.... .| 12/01/2019. | Paydown (161) 09/01/2049.
3140QA NN 6 |FN CA3096 - RMBS.... | 1200172018 PaYdOWN. oo | 0338138 [ 10338138 | 354,490 | oo | oo | oeern(16352) [ | e (LT 572 E— 02/01/2049.
3140X4 H2 5 |FNFM1148- RMBS .| 12/01/2019. | Paydown (2,031) 12/01/2048.
3140X4 M4 5 |FNFM1278- RMBS .| 12/01/2019. | Paydown..........oooeevvvesssevvesssnnerissssnnnns [k 19260 | 9261 | 49709 o L (448) 07/01/2034.
31410L UV 2 |FN 890796 - RMBS .| 12/01/2019. | Paydown...........cccooevvvvevnsevvvsensiriisssninns | ok 95473 | o 25473 | o O5TAT | o 25757 | (584) 12/01/2045.
31418A YP 7 |FNMA1617 - RMBS.... . 112/01/2019. | Paydown...........evvveevvvesevvenniissesiisseens | AT o ABTA | i 46248 | 16437 | (432) 10/01/2028.
31418S U3 1 |FNAD5101 - RMBS.... .| 12/01/2019. | Paydown..........coouevvvesssevvvsssnserisssnnsns |k 16.960 | 46960 | oo 47087 | o 47,004 | (44) 12/01/2025.
31418V KJ 0 |FNAD7496 - RMBS.........ooovoorosseccccccccerrreesssesnes o [ 1200172019, | PYJOWN. .o || yagoq | yagon | 44024 | 13966 | ... (47 01/01/2026.
454898 QY 6 |INDIANA MUN PWR AGY PWR SUPPLY SYS .1 02/07/2019. | MERRILL LYNCH PIERCE FENNER &
REV SMITHING. e [ 177,188 | oo 150,000 | ........ 181,796 | oo 179220 | . (86) (86) 01/01/2042.
455141  GJ 4 |INDIANATRANSN FIN AUTH HWY REV.............. .. [ 11/05/2019. | Call @ 100.00..........ovvvvverenvrissirisniens | 40,000 | .oooonne 40,000 | ............ 48,010 | coovvverens 42,683 |...... (595) (595) 12/01/2022.
882806 AU 6 | TEXAS TECH UNIV REVS IAM COML PAPER .1 02/15/2019. | Call @ 100.00...
NTS 250,000 250,000 | .......... 276,183 250,417 | ....... (417) (A7) | oo | e 250,000 | covoorerreirenns | ceeereeiseennenes | v 0 [ o 6,250 |02/15/2025.
914119 B8 4 |UNIVERSITY CINCINNATI OHIO GEN RCPTS.... |.. | 02/15/2019.| PERSHING DIV OF DLJSECLNDING... | . . . | .. 145,385 | .......... 125,000 | ....... 152,375 | covvvene 142,079 | ...... (370) [C7(0)] [ IR 144,710 | oo | v 3,675 | oo 3,675 | ..o 1,372 | 06/01/2025.
91412F  7X 9 |THE REGENTS OF THE UNIVERSITY OF . 105/15/2019. | Call @ 100.00........covvvrvrerrirerricirerins
CALIFOR i 150,000 | ........ 150,000 | ......... 170,271 | v 150,192 | oo | e (1,192) (1192) [ oo | v LESTUM UV UPSPRSPRPROPSS (FPPRSPNOISY [P LU R 4,703 | 05/15/2031.
97712D QR 0 [WISCONSIN ST HEALTH & EDL FACS AUTH .| 02/11/2019. | FIRST TENNESSEE CAPITAL MARKET.
RV e 102,016 | v 100,000 | .. 108,522 106,568 | .. (%) (95) 1/151209.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ ocvvcreriiiinniiiiinsiiisssissssisssssssssssssssssssssssssss | 4,403,070 | ....... 4,288,010 | ....... 4,519,182 3,798,309 | .....cc......... 0 .. (48,069) | .ocvvvvevene. 0 | (48,069) | vvvevnvnn 0 XXX
Bonds - Industrial and Miscellaneous
02007D AC 4 |ALLYA152A4-ABS........cccooievieerereeeeeiieeienans .. | 05/01/2019. | Paydown 63,280 63,280 63,276 63,279 |....... 0 0 06/15/2020.
03065T AD 4 |AMCAR 164 A3 - ABS. .| 11/01/2019. | Paydown . ! rirnn80,796 ..80,792 80,795 |....... 1 1 07/08/2021.
06406H CW 7 |BANK OF NEW YORK MELLON CORP.. .| 07/31/2019. | PERSHING DIV OF DLJ SEC LNDING.... 199,984 | .oooo.. 200,000 | ........ 204,756 200,886 |...... (850) (850) 09/11/2019.
110122 BN 7 |BRISTOL-MYERS SQUIBB CO......cccoovvevrrrrrrerens .. [ 12/19/2019. | RBC CAPITAL MARKETS..........coommervrenens B 161,852 | oo, 150,000 | ..........149,921 | coocooooo. 149,948 | ...... 9 9 08/15/2025.
171198 AD 9 |CCART 16B Ad- ABS......cooocvoreversnensssvsesnen o [ 1201512019, | PAYGOWN. ..o | 57,324 | o 57,324 57,321 ..o 4 4 02/15/2022.
22546Q AN 7 |CREDIT SUISSE AG (NEW YORK BRANCH)....... C | 05/28/2019. | Maturity @ 100.00..............ceervreeermcrrrerens 200,000 200,000 200,213 | ....... (213) (213) 05/28/2019.
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23305Y AD 1 |DBUBS 11LC3 A4 - CMBS.........cccoovurmrrrrariririnnnens .. [ 12/01/2019. | Paydown . . 51,514 | s 52,025 | ... 51,602 |...... (88) (88) 1,534 | 08/12/2044.
369604 BH 5 |GENERAL ELECTRIC CO... ..| 07/17/2019. | WELLS FARGO SECURITIES LLC.......... . . 193,196 | .........200,000 | ......... 223284 | .... 222498 | ... (294) (294) 7,700 | 03/11/2044.
38014B  AC 3 |GMALT 181A2B - ABS - 10/01/2018. | VARIOUS........ooooorvveninssssimnvnvenssssssen | L 193,655 | .......... 193,655 | .......... 193,655 193,655 | oo [ e 0 2,363 | 04/20/2020.
40428H PR 7 |HSBC USAINC .. 112/19/2019. | WELLS FARGO SECURITIES LLC.......... 200,126 200,000 | .......... 199,804 | ... 199,953 | ... 39 39 03/05/2020.
44890Y AE 6 |HART 15BA4-ABS... | 0510112019 | PaydOWN...oosvvsvvvsvnsvvssvssssnssessns | 54417 | oo 54417 | oo 54,405 | ... 54,416 |....... 1 1 06/15/2021.
49456B AE 1 |KINDER MORGAN IN .. | 12/01/2019. | Maturity @ 100.00..........ccverevererrrrincrrns . ) 125,000 | ..ooooo. 125,000 | ..oooo. 124,746 124951 | ... 49 49 12/01/2019.
65474V AL 5 |NMOTR 16A A2 - ABS .| 06/17/2019. | Paydown . . 500,000 | ......... 500,000 | .......... 499,929 (11) 06/15/2021.
66989H AD 0 |NOVARTIS CAPITAL CORP .| 12/19/2019. | MORGAN STANLEY CO 201,666 200,000 | ......... 224,042 (4,726) 04/24/2020.
774341 AB 7 |ROCKWELL COLLINS INC .. | 07/15/2019. | Maturity @ 100.00. 200.000 200000 | oo, 230,666 (2,383) 07/15/2019.
82652K AA 2 |SRFC171A-ABS .. [ 12120/2019. | PaydOWN............covvvvvviseisseissisissiiiens | 18395 | 18,325 | oo 18,324 1 03/20/2034.
82653E AA 5 |SRFC 191A-ABS .. [ 12/20/2019. | Paydown . 51,890 | oo 51,889 |... 1 1 01/22/2036.
92826C AE 2 |VISAINC..... .. 03/19/2019. | US BANCORP INVESTMENTS INC........ i 370041 | 350,000 | 357,734 (72) (72) 12/14/2035.
92935) BC 8 |WFRBS 11C2 A4 -CMBS.......c.ccoovvverrirerrirecnnens .. [12/01/2019. | Paydown.........cocvvvvvmensevicssnnssissssisiiisss | 45273 | 45273 | 15,854 (113) (113) 02/15/2044.
94948Q AF 7 |WELLESLEY COLLEGE......c.ccoooevvevrerrerriirereranns .| 07/01/2019. | Maturity @ 100.00..........cocvrerrverriririrns 200.000 200,000 | .......... 200,000 | +evrreer0.200,000 | oo | oo 0 07/01/2019.
949746 SA 0 |WELLS FARGO & CO .1 12/19/2019. [ MORGAN STANLEY CO......ccovvvvvrrrrererns 200,258 200,000 | .......... 199,812 36 36 07/26/2021.
3899999. Total - Bonds - Industrial and Miscellaneous... 03,338,596 | ......3,311,474 | ... 3,403,831 ) 0 (8,610) 0]. . XXX
8399997. Total - Bonds - Part 4..... e | 10,854,726 | ... 10,676,120 | ..... 10,985,211 | ......... ) 0 (224,838) 0 214,691 XXX
8399998. Total - Bonds - Summary ltem from Part 5.............ccooooccivivrnninicsiins s [ 832,154 | .......... 825137 | oo AT R P (162) (162) ;) o | eeeeeees B0 | 576 | 6,021 XXX
8399999. TOHAl = BONMGS......c e s | 11,686,879 | ..... 11,501,257 | ..... 11,812,350 | ......... 10,475,500 | ..... (146,331) ] ....... (78,669) 0 (225,000) 0]. 220,711 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287Y 10 9 |ABBVIE ORD .| 08/14/2019. TRBC CAPITAL MARKETS.....ccoc.cvrevrrer . 30000 | . 1907 XXX (270) 2,496 XXX
00507V 10 9 |ACTIVISION BLIZZARD ORD. .| 04/22/2019. | ITG INC XXX 2,269 5,668 XXX
00724F 10 1 |ADOBE ORD .| 12/16/2019. | ITG INC 11.000 3562 XXX 307 2,796 XXX
02209S 10 3 |ALTRIA GROUP ORD......cccrvrmrirmrrernirneirerinsinnins .. | 06/28/2019. | JP MORGAN SECURITIES INC XXX 2,936 | .o | e 13,506 XXX
031162 10 0 |AMGEN ORD .1 03/19/2019. | ITG INC XXX 465 8,446 XXX
032511 10 7 |ANADARKO PETROLEUM ORD .. |..| 08/08/2019. | VARIOUS XXX 2,651 6,991 XXX
03673L 10 3 |ANTERO RESOURCES MIDSTREAM UNT........... .| 03/14/2019. | VARIOUS XXX | oo 2753 | o 298411 | 2338 e e L KT T ERTON I 42,753 XXX
03676B 10 2 |ANTERO MIDSTREAM ORD.......coooemrrrrrinrireiins .. | 04/04/2019. | FRACTIONAL SHARES..........ccocoonrvvrnnne ) XXX 0 4 XXX
037833 10 0 |APPLE ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC... XXX 3,180 | oo | e 10,436 XXX
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT. .. | 05/29/2019. | MORGAN STANLEY CO.. XXX 246 1,800 XXX
060505 10 4 |BANK OF AMERICA ORD .. 1 09/01/2019. | RBC CAPITAL MARKETS.... XXX KON [0 0 N 17,424 XXX
084670 70 2 |BERKSHIRE HATHWAY CL B ORD.... .. | 08/14/2019. | VARIOUS XXX LI S 20,779 XXX
09062X 10 3 |BIOGEN ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC XXX LI 1SIC T IS I 13,094 XXX
097023 10 5 |BOEING ORD .| 08/14/2019. | RBC CAPITAL MARKETS......c.ccovvrerernns ] X XXX 315 1,927 XXX
09857L 10 8 |BOOKING HOLDINGS ORD .| 12/16/2019. | ITG INC XXX 148 1,871 XXX
099724 10 6 |BORGWARNER ORD .. | 08/14/2019. | VARIOUS XXX (580) 4,215 XXX
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD.. .. | 08/14/2019. | VARIOUS XXX 3,083 7,625 XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD.... .. | 04/01/2019. | Adjustment. XXX 0 XXX
115637 20 9 |BROWN FORMAN CL B ORD. .. | 08/14/2019. | VARIOUS 4.000 221 XXX 10 201 XXX
118230 10 1 |BUCKEYE PARTNERS UNT... o | | 09/16/2019. | VARIOUS........ooorrieerieceseceiecien | 1,800.000 | ...covveeee 72,718 XXX 25,046 | oo | e 77,228 XXX
124857 20 2 [CBSCLBORD.....ccoovimrirrienriensnnnnis .. [03/19/2019. | ITG INC 63.000 2,975 XXX 861 3,616 XXX
125523 10 0 |CIGNA ORD o [+ [ 10812019, | ITG INCoesesseens | 62.340 | ........... 10,470 XXX (01T DO O 12,544 XXX
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126408 10 3 [CSXORD......ccommrrreirnrrviirisenssisisessisssnsssiisies .. [12/16/2019. | ITG INC 51.000 3,715 XXX | e, 3,806 | oo, KET N — (XA O 637 3,806 B O [(C10) ) [p— (CL) ) p— 49 XXX
126650 10 0 |CVSHEALTH ORD .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 132.000 | oo 718 | XX 1,737 | s | s 10,385 XXX
149123 10 1 | CATERPILLAR ORD...occcoonrrvvmrmerrrnirnrsseersncon .| 08/14/2019. | RBC CAPITAL MARKETS......c..c..00vvvrrren 18.000 2075 XXX 403 2,690 XXX
151020 10 4 |CELGENE ORD o [ 112012019, | VARIOUS ... | 135.000 | oo 14,365 XXX X072 I 11,714 XXX
15135B 10 1 |CENTENE ORD .. 102/07/2019. | VARIOUS XXX (1,108) XXX
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD . [12/16/2019. | ITGINC.....ooooorvvscveieeenvissecsiiienns | 8.000 | oo 3,779 XXX (744) 1,536 XXX
171798 10 1 |CIMAREX ENERGY ORD .| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 57.000 | oo 3382 | XX 1,263 477 XXX
17275R 10 2 |CISCO SYSTEMS ORD.......coomivrirrrircriierniins .. | 08/14/2019. | RBC CAPITAL MARKETS..........ccommmmmriena | 153.000 | oo 7,706 XXX 638 7,268 XXX
174610 10 5 |CITIZENS FINANCIAL GROUP ORD.........c.cconuu. .. [ 10/15/2019. | VARIOUS 146.000 5196 XXX 1,648 5,989 XXX
20605P 10 1 |CONCHO RESOURCES ORD.........ccccoovvviinniinnns .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 37.000 3,818 XXX 2,116 5,919 XXX
20825C 10 4 [CONOCOPHILLIPS ORD.......cccoerviriereriririreninns .. | 08/14/2019. | RBC CAPITAL MARKETS.........cocvverernnes XXX 1,024 4765 XXX
222070 20 3 |COTYCLAORD C| 05/02/2019. | Not Available. XXX 0 229 XXX
23355L 10 6 |DXC TECHNOLOGY ORD .. [ 10/15/2019. [ ITG INC XXX 1,948 6,363 XXX
24703L 20 2 |DELL TECHNOLOGIES CL C ORD. .. | 01/29/2019. | Not Available XXX 6 32 XXX
25179M 10 3 |DEVON ENERGY ORD .. [ 10/15/2019. | VARIOUS XXX 1,858 4,630 XXX
254687 10 6 |WALT DISNEY ORD .. | 04/22/2019. | VARIOUS XXX 460 7,420 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD............. | .. | 08/14/2019. | VARIOUS XXX 21 1,024 XXX
25470F 10 4 |DISCOVERY SRS AORD.......cccovvmivirniirerniinien ..| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 158,000 | oo 4850 | XXX 2 3934 XXX
26078) 10 0 |DOWDUPONT ORD .. | 04/02/2019. | VARIOUS 378.000 22,989 XXX YN 0 RN IS 22,989 XXX
26614N 10 2 |DUPONT DE NEMOURS ORD .. [ 12/16/2019. [ ITG INC 39.000 2532 XXX 0 3,375 XXX
26875P 10 1 |EOG RESOURCES ORD .. [ 12/16/2019. [ ITG INC 49.000 3,814 XXX 2,212 6,486 XXX
268858 10 0 |EQM MIDSTREAM PARTNERS UNT.. .| 04/01/2019. | RBC CAPITAL MARKETS.........cc00.ccororv.. 250.000 9648 XXX 6336 | 17,148 XXX
277432 10 0 |EASTMAN CHEMICAL ORD .. | 08/14/2019. | VARIOUS XXX (591) 4,308 XXX
28414H 10 3 |ELANCO ANIMAL HEALTH ORD.... .. | 03/18/2019. | Not Available XXX 0 2 XXX
291011 10 4 |EMERSON ELECTRIC ORD... .. | 06/28/2019. | VARIOUS XXX (9,073) 905 XXX
29336U 10 7 |ENLINK MIDSTREAM PARTNERS COM UNT...... .. | 01/25/2019. | MERGER XXX B TR IO 11,033 | oo | e 39,384 XXX
29364G 10 3 |ENTERGY ORD .. | 08/14/2019. | VARIOUS XXX (251) (251) 5,515 XXX
297178 10 5 |ESSEX PROPERTY REIT ORD.. .. | 08/14/2019. | VARIOUS XXX ..(187)]. (187) 7,170 XXX
302491 30 3 |FMC ORD .. 1 03/01/2019. | VARIOUS XXX 326 326 2175 XXX
30303M 10 2 |FACEBOOK CLAORD... .. 1 03/19/2019. [ ITG INC XXX 1,454 5,255 XXX
311900 10 4 |FASTENAL ORD .. | 05/23/2019. | VARIOUS XXX (185) XXX
31428X 10 6 |FEDEX ORD.oooeeorrvvosnvensncsnsnsssssssnssnssessne .| 06/28/2019. | JP MORGAN SECURITIES INC............. 47.000 | oo 7717 XXX 3216 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD... | .. | 10/15/2019.|ITG INC XXX 191 XXX
32008D 10 6 [FIRSTDATACLAORD .. 1 07/29/2019. | VARIOUS 105.000 2499 XXX 723 XXX
33616C 10 0 |FIRST REPUBLIC BANK ORD .| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 112000 | oo 10,037 XXX | 10,494 | o 9733 | o 761 | 761 XXX
337738 10 8 |FISERV ORD .| 07/29/2019. | CORPORATE ACTION....ccc.00rvrrvrrerrs 0.815 81 XXX 6 XXX
35137L 10 5 [FOXCLAORD.....ccooiirreiiriirerieeeeieceiieseeieeenes .. | 04/01/2019. | VARIOUS 0.667 21 XXX 0 XXX
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35137L 20 4 [FOXCL B ORD....cvverrrreeerernriierenerisesseeserenas .. | 04/01/2019. | VARIOUS 0.667 21 XXX 0 26 XXX
366505 10 5 | GARRETT MOTION ORD........ccoooumvvevurmernriainnenns C|06/28/2019. | J> MORGAN SECURITIES INC............... 8.000 123 XXX 9 . 5 104 XXX
369604 10 3 | GENERAL ELECTRIC ORD.... .| 08/14/2019. [VARIOUS........ovvvvvviiininiiivinninnininiinninnnnenc | 2,434.000 | oo 4,868 XXX | 2,262 | e, 15,988 | ....... TR N I PO (14,015) 2,262 XXX
375558 10 3 | GILEAD SCIENCES ORD, wo | .. [ 04122/2019. [ ITG INC 41.000 2526 XXX 2,565 643 3,208 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD.......cccoovvveeererrriierrines .. | 09/17/2019. | CORPORATE ACTION.......ccooovomurrrrrnnens 0.354 57 XXX 0 42 XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD. .. | 06/28/2019. | JP MORGAN SECURITIES INC............... 243.000 3718 XXX 82 5,041 XXX
40412C 10 1 |HCA HEALTHCARE ORD .. | 0412212019, [ ITG INC....coovvvvvecisssssennvissscsseennen | 35.000 | oo 4,006 XXX 530 4,886 XXX
40434L 10 5 |HP ORD .. 12/16/2019. | ITG INC 111.000 2,285 XXX . o . 502 2,773 XXX
406216 10 1 |HALLIBURTON ORD... .. [ 04/01/2019. | ITG INC 130.000 3.792 XXX | o, 5475 | oo, 3455 | oo 2,020 | oo 2,020 5,475 XXX
410345 10 2 |HANESBRANDS ORD. .| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 183.000 3,151 XXX | 4,625 2,293 2,332 | e 2,332 4625 XXX
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD. | .. | 07/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 97.000 5,405 XX | 4448 | oo 4312 | 136 | o 136 4,448 XXX
437076 10 2 |HOME DEPOT ORD < [ 0410172019, | ITG INC.ooooenesensien | 52.000 | vovvocee 9,585 XXX | LT E:TO N 8,935 | oo, 1,245 | oo 1,245 [ oo [ o 10,180 XXX
444859 10 2 |HUMANA ORD coe [ [ 04222019, ITGINC.ooesees | LA — 4,130 XXX | e, 5,698 4,870 VA 827 5,698 XXX
500754 10 6 |KRAFT HEINZ ORD......cooocommemrrirmmmcrrierneereienees .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 116000 | .. 3,601 XXX 1513 6,505 XXX
502413 10 7 |L3 TECHNOLOGIES ORD........ccoemmmrrevermrrririrnnns .. | 06/29/2019. | VARIOUS 16.000 3347 XXX 568 3,347 XXX
532457 10 8 |ELILILLY ORD.....ooovrviiirriireiieceieceieseineii .. | 04/22/2019. | VARIOUS.........cooovvvvimnnreriisnscrsiiisnnniiens | 50.000 | oo 5,770 XXX (13) 5,773 XXX
540424 10 8 |LOEWS ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC....cccooo0. | 163.000 | vovvovrnn. 8,911 XXX (1,351) 6,069 XXX
55336V 10 0 [MPLX COMUNT .....ooviiereeeeieeeceseeeceeeeseesienenees ..103/01/2019. | UBS SECURITIES LLC........covviirerirririnrne 300.000 9895 XXX 811 9,901 XXX
57636Q 10 4 |MASTERCARD CL A ORD.. .. 103/19/2019. [ ITG INC.....oovvvevicccnnsenncvivsssssseennnn | 33.000 | ool 7,621 XXX 697 6,922 XXX
580135 10 1 |MCDONALD'S ORD «.. | .| 08/14/2019. | RBC CAPITAL MARKETS.......ccovvvvrrrrees 26.000 5634 XXX (201) 4416 XXX
59156R 10 8 [METLIFE ORD..cooooooeversncresevesssncnssnsnssnienens .| 06/28/2019. | JP MORGAN SECURITIES INC....ooccco| 28.000 | 1391 XXX (218) 931 XXX
595112 10 3 |MICRON TECHNOLOGY ORD........occcormmurrreverens .. [03/19/2019. | ITG INC....oooervreeeenericnscvesissnnssiiisnens | 45.000 | oo, 1,819 XXX (46) 1,382 XXX
62944T 10 5 |NVRORD............ .| 08/14/2019. | VARIOUS..........ooovvvvmmrmssssiiviissrvennssssssen | 5000 | oo, 16,856 XXX 865 | ..vvveerresccinns | ceveerersines 13,050 XXX
637071 10 1 |NATIONAL OILWELL VARCO ORD........cccocevvveren. .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 74000 | oo 1645 | XXX 1462 3364 XXX
654106 10 3 |NIKECLBORD........cccoooimmmimmmiiinniiinniinninenes .. [ 10/15/2019. [ ITG INC 31.000 2.941 XXX 195 2,493 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD. .. [10/15/2019. | VARIOUS.........ccoovmvvemnmemrirvmsennsiisnnnsins | 125.047 | ol 6,782 XXX 2608 | oo 10,282 XXX
68389X 10 5 |ORACLE ORD. .. [ 08/14/2019. | VARIOUS...........coovvvvviinenriisnsnrniiisescins | 143.000 | oo, 7,741 XXX 533 6,990 XXX
69331C 10 8 |PG&E ORD .| 01/15/2019. | ITG INC 100.000 653 XXX 2,481 4,856 XXX
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD .. [ 12/16/2019. [ ITG INC 34.000 5,421 XXX 105 4,080 XXX
701094 10 4 |PARKER HANNIFIN ORD .. | 06/28/2019. | JP MORGAN SECURITIESINC....ccoooo. | 35.000 | oo 5,951 XXX (1,898) 3,322 XXX
717081 10 3 |PFIZER ORD <o | .- | 04/01/2019. | Adjustment. XXX 0 XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.............. .. | 04/01/2019. | Adjustment XXX 0 XXX
718546 10 4 |PHILLIPS 66 ORD ..[10/15/2019. | ITG INC 19.000 XXX 599 2,236 XXX
747525 10 3 |QUALCOMM ORD .. | 04/01/2019. [ ITG INC .87.000 XXX 1,151 6,102 XXX
756577 10 2 |RED HAT ORD .. | 07/09/2019. | CORPORATE ACTION........ccooooivmrrrrrinens 35000 | . 6,650 XXX (1,850) 4,298 XXX
78410G 10 4 |SBA COMMUNICATIONS CL AREIT ORD........... .. [ 06/28/2019. | VARIOUS.........ccoovvvvimsmmmicismensiiiisnnniiens | 65.000 | oo, 13,081 XXX [PLT ) R B 10,268 XXX
79466L 30 2 | SALESFORCE.COM ORD.....ooocccmvvvvrrimvrsrnienrns .| 08/01/2019. | CORPORATE ACTION....cc.ccocovvvrrrrvrrns 0.442 70 XXX 0 67 XXX
806407 10 2 |HENRY SCHEIN ORD........cccoorurmrrrrirrnirernnirenns .| 02/07/2019. | VARIOUS 30.000 2634 XXX 279 2634 | oo e | s (1[N XXX
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806857 10 8 |SCHLUMBERGER ORD.......ccoorveermrrreermmrrreeernnne C|04/01/2019. | Adjustment XXX 0 XXX
808513 10 5 |CHARLES SCHWAB ORD.......ccocoovermmrrrecerarnrinns .. | 06/28/2019. | JP MORGAN SECURITIESINC....cccooooe. | 233.000 | oo 9,365 XXX 2481 | oo 12,158 XXX
81663A 10 5 |SEMGROUP CL A ORD .. | .. | 09/16/2019. | Citigroup Global Markets Inc. NY........... | 2,500.000 | ..o 41,858 XXX 26,083 | .ovooreriieiens | e 60,533 XXX
82481R 10 6 | SHIRE ADS REP 3 ORD .. | C| 04/01/2019. | Unknown 1.000 187 XXX (159) 15 XXX
855244 10 9 | STARBUCKS ORD [ 121162019, | ITGINC....ooooviennisssrissnisisissens | 37.000 | .ooorrernnee 3,293 XXX (247) 2,136 XXX
857477 10 3 | STATE STREET ORD ..| 06/28/2019. | JP MORGAN SECURITIES INC....oovvvvveee | 73.000 | oo 4,092 XXX 1,701 6,305 XXX
867914 10 3 | SUNTRUST BANKS ORD... ... | .. | 12/06/2019. | VARIOUS .90.000 6,004 XXX 1,464 6,004 XXX
872540 10 9 [ TUX ORD..ocormrrreemmmreeeiserseisseesssssesessessssessnens .. | 09/05/2019. | RBC CAPITAL MARKETS..........coomvervrenenn 69.000 3,555 XXX (685) 2402 XXX
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD...... ..| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 7.000 795 XXX | e85 | s 71 154 875 XXX
87612E 10 6 |TARGET ORD [ 1201612019, [ ITG INC...oovveniniecissssssesennn | 15.000 | oo 1,804 XXX | 1,285 | o, 991 294 1,285 XXX
87612G 10 1 | TARGA RESOURCES ORD ... || 04/01/2019. | BARCLAYS CAPITAL LE.....ooocciciiimuennns | 450.000 | oo 18,249 XXX 19756 | o 16,209 Y7720 DR 19,756 XXX
882508 10 4 | TEXAS INSTRUMENTS ORD......coovveeermcrrrirnrcnns .. [ 10/15/2019. [ ITG INC 25.000 3,207 XXX 2,363 262 2,625 XXX
88579y 10 1 |3M ORD .| 12/16/2019. | ITG INC 20.000 3.404 XXX 3.811 398 4,209 XXX
891906 10 9 |TOTAL SYSTEM SERVICES ORD........ccccoooreene. [ 091712019, | UNKNOWN.....oovvvvvovvariissnssiissnesiissssen | 35.000 | ooovvrr 3,336 XXX ..2,845 491 3,336 XXX
89832Q 10 9 |BBAND TORD.....oimmerrremmemrreermsrressneenssiseninnes .. [ 12/09/2019. | CORPORATE ACTION........c.coovmvvrerrirnnns 0.550 30 XXX 0 28 XXX
90130A 10 1 |TWENTY FIRST CENTURY FOX CL A ORD........ -+ 03/19/2019. | VARIOUS..........ooovvvrrrrvvncnnmsssssssrnssnnin [ 203.000 | oo 10,162 XXX (530) 9,239 XXX
90130A 20 0 |TWENTY FIRST CENTURY FOX CL B ORD........ .. [03/19/2019. | VARIOUS..........ooomvvvvnneiissnsisiisssnnniinns | 95.000 | ..oorrernnn 4,725 XXX (238) 4,301 XXX
907818 10 8 | UNION PACIFIC ORD......cccovvvrirmrrernirnrierrerinnenes .. | 04/01/2019. | Adjustment XXX 0 XXX
910047 10 9 |UNITED AIRLINES HOLDINGS ORD .. | 08/14/2019. | VARIOUS 24.000 2,024 XXX (402) 1,607 XXX
911312 10 6 |UNITED PARCEL SERVICE CL B ORD. oo | | 12/16/2019. | ITG INC 31.000 3,692 XXX 632 3,656 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD.......cccovvvvvermmrrrrirrnnnns .. | 08/14/2019. | VARIOUS.........cooovvvvemsmrvriismneriiisneniiens | 65.000 | oo 15,377 XXX 1,365 | covvveereeereecions | coereerreerenn 17,558 XXX
918204 10 8 |VFORD..oooornrsnsnns | 08MA2018. | VARIOUS ..ot | 106.000 | ..ovvovee. 4,192 XXX (3,474) 3,787 XXX
91913Y 10 0 |VALERO ENERGY ORD......cccoorrrvuermmmmrreenriniiinens .. [12/16/2019.|ITG INC 24.000 2993 XXX 977 2,776 XXX
92345Y 10 6 |VERISK ANALYTICS ORD......coovvvvrerrreeorneririnns .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 49.000 | 1o 7,176 XXX (1,183) 4,160 XXX
92553P 20 1 |VIACOM CL B ORD.......cooomvrrveermenrieeinrreeirnecnnens .. | 12/04/2019. | VARIOUS 69.000 2965 XXX 492 2,265 XXX
92556H 20 6 [CBSCLBORD.....ccoooiiiiiiceiieceiereieceiiereii .. [ 12/05/2019. | CORPORATE ACTION........c.ccovrrvrerriinans 0.141 6 XXX 0 8 XXX
92826C 83 9 |VISACLAORD .. | 04/01/2019. | Adjustment XXX 0 XXX
929740 10 8 |WABTEC ORD......ccostruurrrerrerireerenssniasersenienes .| 04/01/2019. | Not Available . 0.344 2 XXX 0 2 XXX
931142 10 3 |WALMART ORD .. [ 0412212019 | ITGINC.....oooorvnnnvicescvissesiviiissens | 18.000 | oo, 1,843 XXX 71 1,748 XXX
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD ... | .. | 04/01/2019. | Adjustment XXX 0 XXX
949746 10 1 |WELLS FARGO ORD.......ccovrveeermrrrirerererireninees .. | 08/14/2019. [ VARIOUS........coommmrmmmrvrrveicssmsnneceviviin | 504.000 | oo 23,054 XXX 23,224 R (0 N I 26,984 XXX
958254 10 4 |WESTERN GAS PARTNERS UNT.....cccooovvvimunrnees .. | 02128/2019. | VARIOUS.......ovooirrnrvvvviinrissssssnsssssisiins | 1,000.000 | ....ooonees 51,758 XXX (<72 N T 51,758 XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT. |.. | 09/23/2019. | VARIOUS 1,200,000 32,550 XXX I DO B 16,999 [ ooovreecccees | e 50,275 XXX
981558 10 9 |WORLDPAY CL A ORD....c.ovvuriimrinniirerireririnns .| 08/01/2019. | VARIOUS 99.000 | . 4,749 XXX . o (4,383) 3184 XXX
98978V 10 3 |ZOETIS CL A ORD .. [12/16/2019. | VARIOUS..........osorvvinreiissnsnsiisssnniinns | 79.000 | ooovvvr 9,434 XXX 6,758 | .oooooo.. [T ) — (6,651) 107 XXX
G0177J 10 8 |ALLERGAN ORD C| 12/16/2019. | ITG INC 10.000 1,900 XXX 585 1,922 XXX
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......ccoovvvvereen. .. | 06/28/2019. | JP MORGAN SECURITIES INC............... e 175.000 | . 5210 XXX 850 4,949 XXX
N6596X 10 9 |NXP SEMICONDUCTORS ORD........cccomuurrreeerne C|06/28/2019. | JP MORGAN SECURITIES INC............... e B7.000 | 6,540 XXX 517 5426 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..............ccccevvciiveisciivvnnscicenssccicessioesscc | 891,026 XXX | 965,846 | oo 798471 | ...... 152,021 | oo 0 ] oo () 152,021 | .o 0 [ oo 965,846 XXX

Common Stocks - Mutual Funds
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Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE 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
04314H 66 7 |ARTISANINTL VAL ADV..rrorrmsrorrrrro | 111472019, [VARIOUS oo | o | 24,449 XXX 0 Vo2aa9 | ... 20449 XXX
04314H 85 7 |ARTISAN:NTL VALINST... | 04/01/2019. | Adjustment XXX 0 R 0 XXX
04314H 85 7 |ARTISAN:NTL VALINST... .| 1111412019. | VARIOUS XXX 0 ...53500 | ... 53,599 XXX
464287 65 5 |ISHARES:RUSS 2000 ETF . [10/15/2019. [ ITG INC . XXX 6.388 | i 37,721 | oo (2,320)] .......... (2,320) XXX
9499999. Total - Common Stocks - Mutual Funds - Tl I 113,450 XXX | s 37,721 0 6,388 [ — 37,721 | 0 [ 75,729 | v 75,729 XXX
9799997. Total - CommOn StOCKS - Part 4. ..ot el I 1,004,475 XXX [ 1,003,567 | ...ocrr.829,804 | ... 158410 | s | e (O 158,410 | .o 0 1,003,567 XXX
9799998 Total - Common Stocks - Summary Item from Part 5............cc.c.ccoocvvnnnce s | 37,915 XXX | 38,275 | ... 0 XXX
9799999. B —— 1,042,390 XXX e 1,041,842 | ... 829,804 | ... 158,410 | ool | o0 | REEX ATV I — 1,041,842 . . XXX
9899999. Total - Preferred and Common Stocks e s | 1,042,390 XXX | e 1,041,842 | ..829,804 | ... 158,410 | o0 | o | o 158,410 | .. V) 1,041,842 | e | 548 .548 XXX
9999999, Total - Bonds, Preferred and Common Stocks T I 12,729,270 XXX | 12,854,192 | ........11,305,304 | ........ 12,078 | vorooe(78,669) | o0 | o (66,590) [ ...oocco... 0 12,595,679 | ..oovvccee 0...133591 | ...... 133,591 XXX
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Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE 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 - U.S. Government
912828 YT 1 |UNITED STATES TREASURY........cccoueuus I | 12/16/2019 | Bank of America.........cccccviviiierirniinnens 12/18/2019 [ HSBC SECURITIES........cosrrnrnniinrinnines | cevnrianinas 250,000 | oo 249,327 | oo, 249,364 249,329 2 2 RNl ORI (RSO 36 [ v 36 [ e 195 | o 174
0599999. TOAI - BONAS = U.S. GOVEIMMENE. .. rt1reitesstisstrsseisssems e emsss0 eessees et ees 88888 £ 1880818ttt | enisssenas 250,000 | ..ooovvnee 249,327 | oo 249,364 249,329 0 2 0 2 | (V)] [ (V)] [ 36 | e 36 | 195 | o 174
Bonds - Industrial and Miscellaneous
110122 15 7 |BRISTOL MYERS SQ RTS Wi........c........ .. | 11/20/2019 | VARIOUS 1112212019 [ ITG INC.....overrrerirerrnrenerenninerreneee | evvneenernneen 135 [ | o279 | s
438516 BW 5 |HONEYWELL INTERNATIONAL INC...... .| 07/30/2019 | JP MORGAN SECURITIES LLC.............. 12/19/2019 | WELLS FARGO SECURITIES LLC.......... cereerenenid50,000 | i 449,069 ...449,133 65
904764 AX 5 |UNILEVER CAPITAL CORP ... | .| 09/03/2019 | BANC OF AMERICA/FIXED INCOME...... 12/19/2019 | PERSHING DIV OF DLJ SEC LNDING.... | ............125,000 | ............ 128,744 ...128,515 (229)
3899999, Total - Bonds - Industrial and MISCEIANEOUS................ccccoieiiiiis cevieieiicteie ettt se e enensetesesesaenennsesesesassessnnsesesssesensnsnsesssenesense | sereerereeeeD 19,130 | ciririiiinas 577,812 | ............ 582,789 577,649 0 (164) 0
8399998. 015 N =0T L3OO PRORPR PRSP EPRPRPRRRE . .4 1 1< (< i [FSTROROOONt 827,139 832,154 826,977 0 (162) 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
26078 10 0 |DUPONT DE NEMOURS ORD . | 04/02/2019 | ITG INC 06/03/2019 [ UNKNOWN........ooorvvmernrineirereenesensenssninn | seevaeeenn 378.000 ....15,457 15,457 15,457 (VI VOO VPIRTURPOUREN FUNPTOURPURUORN ISP 0| s X TN I
413875 10 5 |L3HARRIS TECHNOLOGIES ORD. .| 06/29/2019 | GOLDMAN.......covvverierirerirreriessnienniins 07/01/2019 | VARIOUS........ 20800 | oo 3,347 3,374 3,347 0 27
50050N 10 3 |KONTOOR BRANDS ORD.. . | 05/23/2019 | VARIOUS 06/28/2019 | JP MORGAN SECURITIES INC .14.000 207 0 | oo | veerneriinnene | errneenenn 186 | i LTI RN IV
53814L 10 8 |LIVENT ORD .1 03/01/2019 | GOLDMAN.......covviuriiiricriiiniiniinniins 04/22/2019 | VARIOUS........ .23.383 290 0 7
MERRILL LYNCH PIERCE FENNER &
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD. | .. | 06/28/2019 | SMITH INC. 08/14/2019 | RBC CAPITAL MARKETS 4,496 4,241 0 256 256
78667 10 8 |SAGE THERAPEUTICS ORD........cccoonu.. .. | 03/19/2019 [ ITG INC 12/16/2019 [ ITG INC.....ovvvvvrrnrrrcrrerncinsrenninerinens | cevverrenernen.000 | v 1,410 | i 633 1,410 (VI PUORROTONORN IOVOPOPPORPOIRRN IO (776) | ooone. (UZ(5))] oo IO
87336U 10 5 |TABLEAU SOFTWARE CLAORD.......... .. | 06/28/2019 | JP MORGAN SECURITIES INC............... 08/01/2019 | Unknown, 2,324 2,324 (VI VOOV VPIRRTURPOURRN FUNPPOURPURUORS ISP (V1 TR IV
TAKEDA PHARMACEUTICAL ADR REP
874060 20 5 |1ORD C| 01/08/2019 | VARIOUS 04/22/2019 [ VARIOUS......ccouvvvrrierierineerseissrieriens revieeriennnnnD033 | 96 | 92 96 0
90130A 10 1 |TWENTY-FIRST CENTURY FOX, INC.... | .. | 03/19/2019 | VARIOUS 04/01/2019 | Unknown, 7,422 7,432 0
90130A 20 0 |TWENTY-FIRST CENTURY FOX, INC.... | .. | 03/19/2019 | VARIOUS 04/01/2019 | Unknown, 3,442 3473 (U [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.. 37,915 38,275 0 0 0 0 0
9799998. Total - COMMON SHOCKS. ......euverrersieisiiisirieii e tissenss s snseeneenes 37,915 38,275 0 0 0 0 .0
9899999. Total - Preferred and Common Stocks . 37,915 38,275 0 0 0 0 ]
9999999, Total - Bonds, Preferred and COMMON SOCKS.............cciuiiiiiiiis o ssssenssnisssssesssessisensnsnnins | onniennne 800,418 | i 870,068 865,253 0 (162) L [ (162) .0
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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 PHENIX MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value $.....188,596  Book/Adjusted Carrying Value $.....188,596
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

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

Reinvested Collateral Assets Owned December 31 Current Year

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

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

General Interrogatories:

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

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

NONE
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
The Bank of NY Mellon PHESDUIGN, PA. ..o senaees | erieins 166,721 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 6,368 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 173,089 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 173,089 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX [ 400 | XXX
0599999. Total Cash XXX XXX 0 0 173,489 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 217,059 | 4. April 777,345 | 7. July. 195,993 | 10. October. 135,031
2. February 41,006 | 5. May. (2,082) | 8. August 998,163 | 11. November. 525,902
3. March 178,239 |6. June (2,082) | 9. September. 121,479 |12. December. 173,489
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Annual Statement for the year 2019 of the PHENIX MUTUAL FIRE 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

8699999. Total - All Other Money Market Mutual FUNGS..............cuviiiiiiiicsce e

8899999. Total - Cash Equivalents 2,366,334 [ ..o 28 (0 T T 6

8¢3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. 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. Property & Casualty. 224,958 229,152
31, New Jersey....
32.
33.
34.
35.  North Dakota. .
36.  Ohio... Property & Casualty. 229,881 240,970
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina...........cccevvrrereree.SC | . Property & Casualty. 449,195 487,502
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 229,881 240,970 674,154 716,654
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 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E29




2019 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

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

INDEX




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

