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INDEPENDENT AUDITORS' REPORT

To the Administrative Committee of
Delta Air Lines, Inc.
Atlanta, Georgia

Report on the Financial Statements

We were engaged to audit the accompanying financial statements of the Delta Pilots Disability and Survivorship
Plan (the "Plan") which comprise the Statements of Net Assets Available for Benefits and Statements of Plan
Benefit Obligations as of June 30, 2019 and 2018 and the related Statement of Changes in Net Assets Available
for Benefits and the Statement of Changes in Plan Benefit Obligations for the year ended June 30, 2019, and the
related notes to the financial statements.

Management's Responsibility for the Financial Statements

Management is responsible for the preparation and fair presentation of these financial statements in accordance
with accounting principles generally accepted in the United States of America; this includes the design,
implementation, and maintenance of internal control relevant to the preparation and fair presentation of financial
statements that are free from material misstatement, whether due to fraud or error.

Auditors' Responsibility

Our responsibility is to express an opinion on these financial statements based on conducting the audit in
accordance with auditing standards generally accepted in the United States of America. Because of the matter
described in the Basis for Disclaimer of Opinionparagraph, however, we were not able to obtain sufficient
appropriate audit evidence to provide a basis for an audit opinion.

Basis for Disclaimer of Opinion

As permitted by 29 CFR 2520.103-8 of the Department of Labor's Rules and Regulations for Reporting and
Disclosure under the Employee Retirement Income Security Act of 1974, the plan administrator instructed us not
to perform, and we did not perform, any auditing procedures with respect to the information summarized in
Note 7, which was certified byJP Morgan Chase Bank, N.A., the trustee of the Plan, except for comparing such
information with the related information included in the financial statements. We have been informed by the plan
administrator that the trustee holds the Plan's investment assets and executes investment transactions. The plan
administrator has obtained a certification from the trustee as of June 30, 2019 and 2018, and for the year ended
June 30, 2019, that the information provided to the plan administrator by the trustee is complete and accurate.
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Disclaimer of Opinion

Because of the significance of the matter described in theBasis for Disclaimer of Opinionparagraph, we have not
been able to obtain sufficient appropriate audit evidence to provide a basis for an audit opinion on the financial
statements. Accordingly, we do not express an opinion on the financial statements.

Other Matter - Supplemental Schedules

The supplemental schedules (1) Form 5500, Schedule G, Part I, Schedule of Loans or Fixed Income Obligations
in Default or Classified as Uncollectible as of June 30, 2019; (2) Form 5500, Schedule H, Part IV, Line 4i,
Schedule of Assets (Held at End of Year) as of June 30, 2019; and (3) Form 5500, Schedule H, Part IV, Line 4j,
Schedule of Reportable Transactions for the Year Ended June 30, 2019, are required by the Department of Labor's
Rules and Regulations for Reporting and Disclosure under the Employee Retirement Income Security Act of 1974
and are presented for the purpose of additional analysis and are not a required part of the financial statements.
Because of the significance of the matter described in theBasis for Disclaimer of Opinionparagraph, we do not
express an opinion on these supplemental schedules.

Report on Form and Content in Compliance with DOL Rules and Regulations

The form and content of the information included in the Plan's financial statements and supplemental schedules,
other than that derived from the information certified by the trustee, have been audited by us in accordance with
auditing standards generally accepted in the United States of America and, in our opinion, are presented in
compliance with the Department of Labor's Rules and Regulations for Reporting and Disclosure under the
Employee Retirement Income Security Act of 1974.

July 14, 2020
Atlanta, Georgia



2019 2018
ASSETS:

Cash $ 1,755 $ 322 

     INVESTMENTS - at fair value (Notes 3, 7, and 8):
Hedge Funds  176,204  250,835 
Fixed Income and Fixed Income-Related Instruments  224,821  361,348 
Cash Equivalents  73,736  10,389 
Equities and Equity-Related Instruments  128,129  99,517 
Other  40,468  49,738 

Total Investments  643,358  771,827 

RECEIVABLES:
Currency Contract Receivables  36,144  93,816 
Participant Receivables  17,980  15,404 
Employer Contribution Receivable  11,900  12,177 
Due from Brokers  995  3,498 
Accrued Interest and Dividends  1,620  2,010 

Total Receivables  68,639  126,905 

TOTAL ASSETS  713,752  899,054 

LIABILITIES:
Currency Contract Payables  (36,303)  (92,952) 
Accrued Expenses and Other Payables  (5,206)  (4,733) 
Due to Brokers  (2,332)  (2,333) 

TOTAL LIABILITIES  (43,841)  (100,018) 

NET ASSETS AVAILABLE FOR BENEFITS $ 669,911 $ 799,036 

See notes to financial statements.

DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

STATEMENTS OF NET ASSETS AVAILABLE FOR BENEFITS
AS OF JUNE 30, 2019 AND 2018
(In thousands)
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ADDITIONS TO NET ASSETS ATTRIBUTED TO:

INVESTMENT INCOME:
Net Appreciation in Fair Value of Investments (Notes 3 and 7) $ 23,285 
Interest and Dividends (Notes 7 and 8)  9,609 
Other Investment Loss  (13) 

Total Investment Income  32,881 

CONTRIBUTIONS:
Employer Contributions  44,560 

         TOTAL ADDITIONS  77,441 

DEDUCTIONS FROM NET ASSETS ATTRIBUTED TO:

Benefit Payments  189,937 
Insurance Premium Payments  13,473 
Administrative Expenses  3,156 

         TOTAL DEDUCTIONS  206,566 

NET DECREASE  (129,125) 

NET ASSETS AVAILABLE FOR BENEFITS:

     Beginning of Year  799,036 

     End of Year $ 669,911 

See notes to financial statements.

DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

STATEMENT OF CHANGES IN NET ASSETS AVAILABLE FOR BENEFITS
FOR THE YEAR ENDED JUNE 30, 2019
(In thousands)
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2019 2018
PLAN BENEFIT OBLIGATIONS (Note 4):

AMOUNTS CURRENTLY PAYABLE:
Claims Payable for Inactive Participants $ 512,496 $ 476,600 
Claims Payable for Survivors  564,587  563,743 
Incurred but Not Paid Disability Benefits  26,319  21,279 

Total Currently Payable  1,103,402  1,061,622 

POSTEMPLOYMENT BENEFIT OBLIGATIONS, net of amounts
   currently in payment status:

Disabled Benefits for Inactive Participants  169,577  161,059 

POSTRETIREMENT BENEFIT OBLIGATIONS, net of amounts
   currently in payment status:

Retired and Inactive Participants  829,079  774,029 
Active Participants Fully Eligible for Benefits  76,589  68,779 
Active Participants Not Yet Fully Eligible for Benefits  10,762  8,149 

Total Postretirement Benefit Obligations  916,430  850,957 

TOTAL PLAN BENEFIT OBLIGATIONS $ 2,189,409 $ 2,073,638 

See notes to financial statements.

DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

STATEMENTS OF PLAN BENEFIT OBLIGATIONS
AS OF JUNE 30, 2019 AND 2018
(In thousands)
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AMOUNTS CURRENTLY PAYABLE:
Balance - Beginning of Year $ 1,061,622 
Increase (Decrease) During the Year Attributable to:

Benefits Accumulated and Experience  143,782 
Increase for Interest Due to Decrease in Discount Period  41,883 
Changes in Actuarial Assumptions (Note 4)  33,194 
Benefits Paid  (177,079) 

Balance - End of Year  1,103,402 

POSTEMPLOYMENT BENEFIT OBLIGATIONS, net of amounts
   currently in payment status:
Balance - Beginning of Year  161,059 
Increase (Decrease) During the Year Attributable to:

Increase for Interest Due to Decrease in Discount Period  6,372 
Benefits Paid  (5,660) 
Benefits Accumulated and Experience  (3,769) 
Changes in Actuarial Assumptions (Note 4)  11,575 

Balance - End of Year  169,577 

POSTRETIREMENT BENEFIT OBLIGATIONS, net of amounts
   currently in payment status:
Balance - Beginning of Year  850,957 
Increase (Decrease) During the Year Attributable to:

Increase for Interest Due to Decrease in Discount Period  36,547 
Benefits Paid  (3,892) 
Benefits Accumulated and Experience  (43,934) 
Changes in Demographics  3,911 
Changes in Actuarial Assumptions (Note 4)  72,841 

Balance - End of Year  916,430 

TOTAL PLAN BENEFIT OBLIGATIONS - End of Year $ 2,189,409 

See notes to financial statements.

DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

STATEMENT OF CHANGES IN PLAN BENEFIT OBLIGATIONS
FOR THE YEAR ENDED JUNE 30, 2019
(In thousands)

6



1. DESCRIPTION AND ADMINISTRATION OF THE PLAN

The following description of the Delta Pilots Disability and Survivorship Plan (the "Plan") provides general 
information only. Participants should refer to the Plan document for a more complete description of the 
Plan's provisions.

General - The Plan is a welfare benefit plan covering substantially all pilots of Delta Air Lines, Inc. (the 
"Company", "Delta", or "Plan Sponsor"). The Plan provides benefits payable as a result of a participant's 
death or disability. 

The Plan is subject to collective bargaining and the provisions of the Employee Retirement Income Security 
Act of 1974 ("ERISA"), as amended. A trust (the "Trust") was established by the Company in May 1982, in 
accordance with Section 501(c)(9) of the Internal Revenue Code (the "Code"), in which Plan assets are held 
and under which benefits of the Plan are paid.

Contributions - The Plan is funded by the Company and by contributions made by certain participants. In 
addition to regular funding, within 60 days of the end of each calendar quarter, the Company remits a 
reimbursement to the Trust for disability and life insurance benefits paid from the Trust to any pilot who 
was on the Northwest Airlines, Inc. ("NWA") seniority list prior to October 30, 2008.

Disability Benefits - Temporary disability benefits are payable after a seven-day waiting period for up to a 
maximum of 25 weeks. The period covered by the Company's paid sick leave is considered part of the total 
26-week period, which includes the seven-day waiting period. The temporary disability benefit is equal to 
one-half of a participant's final average earnings and is reduced by state disability benefits, workers' 
compensation benefits, and certain retirement benefits paid from or attributable to the Company's pension 
and defined contribution plans. Temporary disability benefits are payable if the participant is prevented 
from performing the duties of his or her occupation solely because of his or her illness, injury, pregnancy, 
or disease. Temporary disability benefits may also be payable if a pilot is unable to return to active payroll 
status due to the Federal Aviation Administration's ("FAA") pending review of his application or possession 
of his First Class Medical Certificate ("FCMC") or if the pilot refuses to undergo an invasive medical 
procedure required by the FAA for issuance of the FCMC, provided that other requirements are met.

Eligibility for long-term disability benefits is generally determined by whether the pilot is eligible to 
exercise the privileges of his FCMC; however, long-term disability benefits may also be payable if a pilot is 
unable to return to active payroll status due to the FAA's pending review of his application or possession of 
his FCMC, or, for up to seven years, if the pilot refuses to undergo an invasive medical procedure required 
by the FAA for issuance of the FCMC, provided other plan requirements are met. Long-term disability 
benefits begin after the expiration of paid sick leave (or accident leave, if applicable) or the end of the 26-
week temporary disability period, whichever occurs later. The benefit is 50% of the participant's final 
average earnings, reduced by state disability income, income from employment that exceeds the calculated 
disability benefit amount (before application of other offsets), and certain retirement benefits paid from or 
attributable to the Company's pension and defined contribution plans. Former Northwest pilots may also be 
eligible for a "top-up disability benefit" that provides an additional amount of long-term disability benefits 
if the pilot has in excess of a certain number of hours in his Adjusted NWA Sick Leave Bank. 

No disability benefit is payable to a pilot who was on the system seniority list on or after June 1, 2006 once 
the pilot attains the FAA mandatory retirement age. In addition, a pilot will forfeit disability benefits while 
incarcerated following a conviction for a felony (however, these payments may be paid to the pilot's eligible 

DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

NOTES TO FINANCIAL STATEMENTS AS OF JUNE 30, 2019 AND 2018
AND FOR THE YEAR ENDED JUNE 30, 2019
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family members).  Long-term disability benefits for psychiatric conditions, alcoholism, and/or drug abuse 
are subject to certain limits.

Death Benefits - Up to January 1, 2008, the Plan provided for a maximum lump-sum death benefit of 
$50,000 payable to a designated beneficiary funded through an insurance policy (the "Basic Life Benefit") 
and for a monthly death benefit payable to eligible survivors ("Survivor Benefit") based on age, 
employment status, number of eligible survivors, and a defined earnings level. Pilots who die or retire on or 
after January 1, 2008, and certain former pilots receiving disability benefits who die on or after January 1, 
2008, had their monthly Survivor Benefit and Basic Life Benefit replaced by term life insurance. The 
amount of the term life insurance benefit is 2,500 times the 12-year captain hourly rate on the highest 
paying aircraft type. Upon retirement, the amount of an individual's term life insurance will be reduced to 
$250,000 and on each successive anniversary of such individual's retirement will be reduced by $50,000 
with a final reduction to $10,000. However, the pilot has a one time opportunity to elect $50,000 for the 
first 5 years of retirement, with the amount dropping to $10,000 on the fifth anniversary of the pilot's 
retirement.

During open enrollment, pilots may elect a lower amount of company-provided life insurance equal to 
$50,000, $200,000, $300,000, or $400,000, rather than 2,500 times the 12-year captain hourly rate on the 
highest paying aircraft type. If the pilot later wishes to increase his or her life insurance amount during 
enrollment evidence of insurability is required. Upon retirement, the life insurance amount is reduced to the 
lesser of $250,000 or the amount of insurance the pilot had in effect at retirement, or $50,000 if the pilot 
elects this amount at retirement. Each year thereafter, the amount will be further reduced by $50,000, but 
not below $10,000. There are no benefits under the Plan in the event of termination of employment (other 
than retirement), unless a participant is disabled at the time of termination.

Participant Receivables - On the Statement of Net Assets Available for Benefits, Participant Receivables 
represent amounts due to the Plan from certain participants as a result of previous overpayments.   
 
Plan Expenses - Administrative expenses are paid by the Plan to the extent not paid by the Company. 
Investment management and trustee fees are paid directly by the Plan. The Company pays certain vendors 
accounting and administrative fees on behalf of the Plan, and the Plan reimburses the Company for those 
fees.

2. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

 Basis of Accounting - The accompanying financial statements have been prepared on the accrual basis of 
accounting in accordance with generally accepted accounting principles in the United States of America 
("U.S. GAAP").

Use of Estimates - The preparation of financial statements in accordance with U.S. GAAP requires Plan 
management to make estimates and assumptions that affect the reported amounts of assets, liabilities, 
benefit obligations, and changes therein. Actual results could differ from these estimates.  

Payment of Benefits - Benefits are recorded when paid.
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New Accounting Pronouncements - In August 2018, the FASB issued ASU No. 2018-13, Fair Value 
Measurement (Topic 820) Disclosure Framework - Changes to the Disclosure Requirements for Fair Value 
Measurement (ASU No. 2018-13).  ASU No. 2018-13 changes the fair value measurement disclosure 
requirements of Accounting Standards Codification 820, Fair Value Measurement (ASC 820). Applicability 
of the provisions in ASU No. 2018-13 can depend on whether the reporting entity is a non-public entity. 
New disclosure requirements under ASU No. 2018-13 are applicable only to other than non-public entities 
and not applicable to this Plan.  The eliminated and modified disclosure requirements are applicable to this 
Plan, and under ASU No. 2018-13 impact the reporting of transfers between Level 1 and Level 2 assets 
(defined in Note 4), Level 3 asset disclosures, and disclosures about investments in certain entities valued at 
net asset value. ASU No. 2018-13 is effective for all entities for fiscal years beginning after December 15, 
2019. Early adoption is permitted. Entities early adopting are permitted to early adopt the eliminated or 
modified disclosure requirements and delay the adoption of all new disclosure requirements until the 
effective date. Retrospective or prospective application to periods presented varies by specified disclosure. 
Management has not elected to early adopt ASU No. 2018-13 as of June 30, 2019. Management does not 
believe the adoption of ASU No. 2018-13 will have a material impact on the Plan's financial statements.

Subsequent Events - The Plan has evaluated subsequent events through July 14, 2020, the date these 
financial statements were available to be issued. In 2020, the World Health Organization declared the novel 
coronavirus ("COVID-19") outbreak a global pandemic.There have been mandates from international, 
federal, state and local authorities requiring forced closures of various schools, businesses and other 
facilities and organizations. On March 27, 2020, President Trump signed the Coronavirus Aid, Relief, and 
Economic Security Act ("CARES Act") into law. The CARES Act is a relief package intended to assist 
many aspects of the American economy, including providing the airline industry with up to $25 billion in 
grants to be used for employee wages, salaries and benefits. In April 2020, the Company was granted $5.4 
billion in emergency relief through the payroll support program of the CARES Act to be paid in 
installments through July 2020. Funds from the CARES Act can be used to pay for benefits. 

In July 2020, Delta Air Lines and the Air Line Pilots Association, International entered into a letter of 
agreement to provide a voluntary early retirement opportunity to certain eligible pilots. The financial impact 
of these retirements to the Plan cannot be estimated at this time. All other subsequent events, if any, 
requiring recognition as of June 30, 2019 have been incorporated into these financial statements.

Investment Valuation and Income Recognition - Investments are reported at fair value. Fair value is the 
price that would be received to sell an asset or paid to transfer a liability in an orderly transaction between 
market participants at the measurement date. Purchases and sales of securities are recorded on a trade-date 
basis. Interest income is recorded on the accrual basis. Dividends are recorded on the ex-dividend date. For 
further information regarding investments, see Note 3.

3. FAIR VALUE MEASUREMENTS

Investments at Fair Value - Fair value is defined as an exit price, representing the amount that would be 
received to sell an asset or paid to transfer a liability in an orderly transaction between market participants. 
Fair value is a market-based measurement that is determined based on assumptions that market participants 
would use in pricing an asset or liability.

 Level 1    Inputs to the valuation methodology are unadjusted quoted prices for identical assets or
liabilities in active markets that the Plan has the ability to access.

      
Level 2  Inputs to the valuation methodology include:

• Quoted prices for similar assets or liabilities in active markets;

• Quoted prices for identical or similar assets or liabilities in inactive markets;
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• Inputs other than quoted prices that are observable for the asset or liability;

• Inputs that are derived principally from or corroborated by observable market data by
correlation or other means. 

    If the asset or liability has a specified (contractual) term, the Level 2 input must be observable
    for substantially the full term of the asset or liability. 

 
 Level 3     Inputs to the valuation methodology are unobservable and significant to the fair value 
      measurement. 
  

The asset's or liability's fair value measurement level within the fair value hierarchy is based on the lowest 
level of any input that is significant to the fair value measurement. Valuation techniques used need to 
maximize the use of observable inputs and minimize the use of unobservable inputs.

The following is a description of the valuation methodologies used for assets and liabilities measured at fair 
value. There have been no changes in the methodologies used at June 30, 2019 and 2018.

• Equities and Equity-Related Instruments include common stock, commingled funds invested in 
common stock, and equity-related instruments. Common stock is valued at the closing price 
reported on the active market on which the individual securities are traded. Commingled funds are 
valued using the NAV as a practical expedient divided by the number of shares outstanding. NAV 
is based on quoted market prices of the underlying assets owned by the fund. Equity-related 
instruments include investments in securities traded on exchanges, including listed futures and 
options, which are valued at the last reported sale prices on the last business day of the year or, if 
not available, the last reported bid prices. Over-the-counter securities are valued at the bid prices or 
the average of the bid and ask prices on the last business day of the year from published sources or, 
if not available, from other sources considered reliable, generally broker quotes.

• Fixed Income and Fixed Income-Related Instruments include corporate bonds, government bonds, 
collateralized mortgage obligations, and other asset-backed securities. These investments are 
generally valued at the bid price or the average of the bid and ask price. Prices are based on pricing 
models, quoted prices of securities with similar characteristics, or broker quotes. Certain Fixed 
Income and Fixed Income-Related Instruments are valued using NAV as a practical expedient. 

• Hedge Fund investments are primarily made through shares of limited partnerships or similar 
structures for which a liquid secondary market does not exist. Hedge funds are typically valued 
monthly by third-party administrators that have been appointed by the funds' general partners. 
Hedge Funds are valued using NAV as a practical expedient. 

• Cash Equivalents primarily consist of high-quality, short-term obligations that are a part of 
institutional money market mutual funds. The funds' market-based NAV per share is calculated 
using current market quotations or an appropriate substitute that reflects current market conditions.

• Other Investments primarily include globally-diversified, risk-managed commingled funds 
consisting mainly of equity, fixed income, and commodity exposures. Other investments are valued 
using NAV as a practical expedient. 

The preceding methods may produce a fair value calculation that may not be indicative of net realizable 
value or reflective of future fair values. Furthermore, while the Plan believes its valuation methods are 
appropriate and consistent with other market participants, the use of different methodologies or assumptions 
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to determine the fair value of certain financial instruments could result in a different fair value measurement 
at the reporting date. 

The following tables set forth by level, within the fair value hierarchy, the Plan's assets at fair value as of 
June 30, 2019 and 2018 (in thousands): 

Assets at Fair Value as of June 30, 2019
Level 1 Level 2 Total

Cash Equivalents $ 27,065 $ 46,671 $ 73,736 
Equities and Equity-Related Instruments  41,179  24  41,203 
Fixed Income and Fixed Income-Related Instruments  —  197,547  197,547 
Total assets in the fair value hierarchy $ 68,244 $ 244,242 $ 312,486 

Investments Measured at NAV*  330,872 

Investments at fair value $ 643,358 

Assets at Fair Value as of June 30, 2018
Level 1 Level 2 Total

Cash Equivalents $ 10,280 $ 109 $ 10,389 
Equities and Equity-Related Instruments  53,305  —  53,305 
Fixed Income and Fixed Income-Related Instruments  9,096  267,396  276,492 
Total assets in the fair value hierarchy $ 72,681 $ 267,505 $ 340,186 

Investments Measured at NAV*  431,641 

Investments at fair value $ 771,827 

* Certain investments that were measured at NAV per share (or its equivalent) have not been classified in the fair value hierarchy. The 
fair value amounts presented in this table are intended to permit reconciliation of the fair value hierarchy to the line items presented in 
the statements of net assets available for benefits.

The availability of observable market data is monitored to assess the appropriate classifications of financial 
instruments within the fair value hierarchy. Changes in economic conditions or model-based valuation 
techniques may require the transfer of financial instruments from one fair value level to another. In such 
instances, the transfer is reported at the beginning of the reporting period.

The Plan evaluates the significance of transfers between levels based upon the nature of the financial 
instruments and size of the transfer relative to total net assets available for benefits. For the years ended 
June 30, 2019 and 2018, there were no significant transfers into or out of Levels 1, 2, or 3.
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The following tables summarize investments measured at fair value based on NAV per share as of June 30, 
2019 and 2018 (in thousands). No unfunded commitments existed as of June 30, 2019 and 2018 related to 
investments measured at NAV.

June 30, 2019
Fair 

Value
Redemption Frequency 

(if currently eligible)

Redemption 
Notice 
Period

Hedge Funds $ 176,204 Various* Various**
Fixed Income and Fixed Income-Related Instruments  27,274 Monthly, Semi-Monthly 3-22 Days
Other Investments  40,468 Monthly, Weekly 3 Days
Equities and Equity-Related Instruments  86,926 Monthly, 3x Monthly 2-30 Days
Total Investments Measured at NAV $ 330,872 

June 30, 2018
Fair 

Value
Redemption Frequency 

(if currently eligible)

Redemption 
Notice 
Period

Hedge Funds $ 250,835 Various* Various**
Fixed Income and Fixed Income-Related Instruments  84,856 Monthly 3-7 Days
Other Investments  49,738 Semi-Monthly
Equities and Equity-Related Instruments  46,212 Monthly, 3x Monthly 2-30 Days
Total Investments Measured at NAV $ 431,641 

*Includes funds with monthly, semi-monthly, quarterly, and custom redemption frequencies as well as funds with a redemption window following 
the anniversary of the initial investment.
**Includes funds with 15, 30, 45, 60, 65, 90 and 93 days as well as funds with redemption window following the anniversary of the initial 
investment.

4. PLAN BENEFIT OBLIGATIONS AND ACTUARIAL MATTERS

Amounts Currently in Payment Status - Incurred but not reported survivor and disability benefits are 
estimated by the Plan's actuary and are included as amounts currently payable in the accompanying 
statements of plan benefit obligations. Survivor and disability benefits payable included as amounts 
currently payable in the accompanying statements of plan benefit obligations represent the present value of 
future benefits expected to be paid to participants, beneficiaries, or dependents who are currently receiving 
survivor or disability payments.

Postretirement and Postemployment Benefit Obligations - The postretirement and postemployment benefit 
obligations represent the actuarial present value of those estimated future benefits that are attributed to 
employee service rendered to June 30, 2019 and 2018. Postretirement benefits include future survivor and 
life insurance benefits expected to be paid to or for (1) currently retired employees and their beneficiaries 
and dependents and (2) active employees and their beneficiaries and dependents after retirement from 
service with the Company. Postemployment benefits represent future survivor and life insurance benefits 
expected to be paid to or for substantially all domestic inactive pilot employees and their eligible family 
members after employment but before retirement. Prior to an active employee's full eligibility date, the 
postretirement benefit obligation is the portion of the expected postretirement benefit obligation that is 
attributed to that employee's service with the Company rendered to the valuation date.
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The actuarial present value of the expected postretirement and postemployment benefit obligations is 
determined by the Plan's actuary and is the amount that results from applying actuarial assumptions to 
historical claims cost data to estimate future annual incurred claims costs per participant and to adjust such 
estimates for the time value of money (through discounts for interest) and the probability of payment (by 
means of decrements, such as those for death, disability, withdrawal, or retirement) between the valuation 
date and the expected date of payment.

The actuarial valuation method for the postretirement survivors' benefit obligation is the projected unit 
credit method which includes an obligation for the future postretirement death benefits of current eligible 
active employees reflecting a projection of salary until the expected age of retirement. The actuarial 
valuation method for plan benefit obligations reflects the present value of accumulated benefits including an 
obligation for incurred but not reported disability claims assumed to equal 5/12ths of the disability one-year 
term cost and does not reflect any obligation for preretirement or postretirement survivor benefits or 
disability benefits for active employees. 

The following are other significant actuarial assumptions used in the postretirement and postemployment 
valuations, as applicable, as of June 30, 2019 and 2018:

2019 2018
Discount Rates 3.500% 4.300%

Retirement Rates:
    Pilots w/ 
    NWA Pension Benefit 0.5% at age 50 to 100% at age 65 0.5% at age 50 to 100% at age 65

    All Others  0.25% at age 50 to 100% at age 65 0.2% at age 50 to 100% at age 65
Disability Rates:
    Male Pilots 0.11% at age 30 to 2.70% at age 65 0.11% at age 30 to 2.08% at age 65
    Female Pilots 0.16% at age 30 to 1.85% at age 65 0.16% at age 30 to 1.43% at age 65

Mortality Tables

Pri-2012 without collar or quartile 
adjustments, with separate rates for 
non-annuitants and annuitants, and 
contingent survivors, projected 
generationally from 2012 using the 
MP-2017 projection scale, 
converging to a long-term mortality 
of 0.75%. Set forward 5 years for 
disabled. 

RP-2014 without collar or quartile 
adjustments, with separate rates for 
non-annuitants and annuitants, adjusted 
backward to 2006 using scale MP-2014 
and projected generationally using 
MP-2017 projection scale, converging 
to a long-term mortality of 0.75%. Set 
forward 5 years for disabled. 

The foregoing assumptions are based on the assumption that the Plan will continue. Were the Plan to 
terminate, different actuarial assumptions and other factors might be applicable in determining the actuarial 
present value of the postretirement and postemployment benefit obligations. 

At this time, it is the Company's intent that the plan benefit obligations at June 30, 2019, will be funded 
through future participant and employer contributions to the Plan.

5. TAX STATUS

The Trust is intended to qualify pursuant to Section 501(c)(9) of the Code and accordingly, the Trust's net 
investment income is exempt from income taxes. The Trust has obtained a favorable tax opinion letter from 
the Internal Revenue Service ("IRS") dated February 10, 1988. The Plan and Trust have been amended 
since receiving the opinion letter. The Plan and Trust must operate in accordance with the Code to maintain 
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the Trust's tax exempt status. The Company believes that the Plan and the Trust, as amended, continue to 
qualify and to operate in accordance with applicable requirements of the Code, therefore, no provision for 
income taxes has been included in the Plan's financial statements.

U.S. GAAP requires plan management to evaluate tax positions taken by the Plan and recognize a tax 
liability (or asset) if the Plan has taken an uncertain position that more likely than not would not be 
sustained upon examination by the IRS. The Plan Sponsor has analyzed tax positions taken by the Plan, and 
has concluded that as of June 30, 2019, there are no uncertain positions taken or expected to be taken that 
would require recognition of a liability (or asset) or disclosure in the financial statements. The Plan is 
subject to routine audits by taxing jurisdictions; however, there are currently no audits for any tax periods in 
progress.

6. PLAN TERMINATION

Although it has not expressed any intent to do so, the Company has the right under the Plan to amend or 
terminate the Plan subject to the provisions set forth in ERISA. In the event that contributions by the 
Company are permanently discontinued or that the Plan is terminated, the net assets then remaining in the 
Trust shall be applied first to eligible family members and beneficiaries for any benefit payments to which 
they are currently entitled under the Plan as of the time of discontinuance. Second, provisions will be made 
for any remaining income benefits as a result of death or becoming disabled prior to discontinuance 
(including death subsequent to discontinuance). Third, provisions will be made for benefits as a result of 
death or becoming disabled after discontinuance for such period of time after discontinuance as the assets 
remain sufficient to cover the value of all future expected benefit payments. Assets remaining at termination 
are subject to the applicable provisions of the Plan and shall be used until exhausted to pay benefits to the 
employees. 

7. INFORMATION CERTIFIED BY THE PLAN'S TRUSTEE

All investment information disclosed in the accompanying financial statements, Note 3, and supplemental 
schedules, including investments held at June 30, 2019 and 2018, and net appreciation in fair value of 
investments, interest and dividends, and other investment loss for the year ended June 30, 2019, was 
obtained or derived from information supplied to the Plan Sponsor and certified as complete and accurate 
by the trustee, JP Morgan Chase Bank, N.A. (the "Trustee" or "JPMC"). 

8. PARTY-IN-INTEREST TRANSACTIONS

The Plan invests in various JPMC corporate bonds, JPMC common stock, and JPMC money market funds, 
managed by the Trustee. These transactions qualify as exempt party-in-interest transactions. 

During the year ended June 30, 2019, the Plan recorded interest and dividend income of approximately 
$9,609,000, of which approximately $397,000 related to such investments.

9. RISKS AND UNCERTAINTIES

The Plan utilizes various investment vehicles including hedge funds, equities and equity-related 
instruments, fixed income and fixed income-related instruments, cash equivalents, and other investments 
(Note 3). Investment securities, in general, are exposed to various risks, such as interest rate risk, credit risk, 
and overall market volatility. Due to the level of risk associated with certain investment securities, it is 
reasonably possible that changes in the values of investment securities will occur in the near term and such 
changes could materially affect the amounts reported in the financial statements.

Plan contributions are made and the actuarial present value of plan benefit obligations are reported based on 
certain assumptions pertaining to interest rates, inflation rates, and employee demographics, all of which are 
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subject to change. Due to uncertainties inherent in the estimates and assumptions process, it is at least 
reasonably possible that changes in these estimates and assumptions in the near term would be material to 
the financial statements.

10. FORM 5500 RECONCILIATION

The following is a reconciliation of net assets available for benefits per the financial statements to the Form 
5500, as of June 30, 2019 and 2018 (in thousands):

2019 2018
Net Assets Available for Benefits per Financial Statements $ 669,911 $ 799,036 
Benefit Obligation Amounts Currently Payable  (26,319)  (21,279) 
Net Assets Available for Benefits per Form 5500 $ 643,592 $ 777,757 

The following is a reconciliation of benefit payments per the financial statements to the Form 5500 for the 
year ended June 30, 2019 (in thousands):

Benefit
Payments

Per Financial Statements $ 189,937 
Plus:  Benefit Obligation Amounts Currently Payable at June 30, 2019  26,319 
Less:  Benefit Obligation Amounts Currently Payable at June 30, 2018  (21,279) 
Per Form 5500 $ 194,977 

******
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SUPPLEMENTAL SCHEDULES
(See Independent Auditors' Report)



DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

EIN# 58-0218548
PLAN# 504

SCHEDULE OF LOANS OR FIXED INCOME OBLIGATIONS IN DEFAULT OR CLASSIFIED AS UNCOLLECTIBLE
YEAR ENDED JUNE 30, 2019

Party-
In-

Interest 
to the 
Plan Identity and Address of Obligor

Original 
Amount of 

Loan
Amount Received During 

Reporting Year

Unpaid 
Balance at 
End of Year

Description of Obligation Including Par 
Value, Interest Rate, Maturity Date Amount Overdue

Principal Interest Principal Interest

Adelphia Communications Corporate bond, $50,000 par value
1 North Main Street coupon rate of 9.5%
Coudersport, PA  16915 $ 50,000  —  — $ 50,000 matured on March 5, 2005 $ 50,000 $ 156,730 

Century Corporate bond, $,662,000 par value
50 Locust Avenue coupon rate of 8.875%,
New Canaan, CT  06840 $ 662,000  —  — $ 662,000 matured on January 15, 2007 $ 662,000 $ 1,427,688 

Century Corporate bond $1,450,000 par value
50 Locust Avenue coupon rate 0.0%
New Canaan, CT  06840 $ 1,450,000  —  — $ 637,556 matured on January 15, 2008 $ 848,324 $ — 

Cloud Peak Energy Resources LLC Corporate bond $25,000 par value
505 South Gillette Avenue coupon rate 6.375%
Gillette, WY  82716 $ 25,000  —  — $ 1,594 matured on March 15, 2024 $ — $ 1,594 

Cloud Peak Energy Resources LLC Corporate bond $25,000 par value
505 South Gillette Avenue coupon rate 12.0%
Gillette, WY  82716 $ 25,000  —  — $ 3,000 matured on November 1, 2021 $ — $ 3,000 

Hexion Inc. Corporate bond $50,000 par value
180 East Broad Street coupon rate 10.375%
Columbus, OH  43215 $ 50,000  — $ 1,368 $ 3,819 matured on February 1, 2022 $ — $ 3,819 



Party-
In-

Interest 
to the 
Plan Identity and Address of Obligor

Original 
Amount of 

Loan
Amount Received During 

Reporting Year

Unpaid 
Balance at 
End of Year

Description of Obligation Including Par 
Value, Interest Rate, Maturity Date Amount Overdue

Principal Interest Principal Interest

Hexion Inc. Corporate bond $25,000 par value
180 East Broad Street coupon rate 13.75%
Columbus, OH  43215 $ 25,000  — $ 3,438 $ — matured on February 8, 2017 $ — $ — 

Hexion Inc. Corporate bond $25,000 par value
180 East Broad Street coupon rate 9.0%
Columbus, OH  43215 $ 25,000  —  — $ 2,250 matured on November 15, 2020 $ — $ 2,250 

Pacific Gas and Electric Co Corporate bond $50,000 par value
PO Box 997300 coupon rate 5.8%
Sacramento, CA  95899 $ 50,000 $ 2,900 matured on March 1, 2037 $ — $ 2,900 

Pacific Gas and Electric Co Corporate bond $25,000 par value
PO Box 997300 coupon rate 5.4%
Sacramento, CA  95899 $ 25,000  —  — $ 1,350 matured on January 15, 2040 $ — $ 1,350 

Pacific Gas and Electric Co Corporate bond $50,000 par value
PO Box 997300 coupon rate 5.125%
Sacramento, CA  95899 $ 50,000  —  — $ 2,563 matured on November 15, 2043 $ — $ 2,563 

Sanchez Energy Corp Corporate bond $25,000 par value
1000 Main Street, Suite 3000 coupon rate 7.75%
Houston, TX  77002 $ 25,000  —  — $ 1,938 matured on June 15, 2021 $ — $ 1,938 

Sanchez Energy Corp Corporate bond $225,000 par value
1000 Main Street, Suite 3000 coupon rate 6.125%
Houston, TX  77002 $ 225,000  — $ 14,547 $ — matured on January 15, 2023 $ — $ — 

Weatherford International Corporate bond $25,000 par value
2000 St James Place coupon rate 5.125%
Houston,TX 77056 $ 25,000  — $ 641 $ 641 matured on September 15, 2020 $ — $ 641 

Weatherford International Corporate bond $75,000 par value
2000 St James Place coupon rate 9.875%
Houston,TX 77056 $ 75,000  — $ 7,406 $ — matured on February 15, 2024 $ — $ — 



IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

NONINTEREST-BEARING CASH
------------------------
------------------------
AUD AUSTRALIAN DOLLAR 200 192

273.840
GBP BRITISH POUND 28 27

20.960
CASH CASH 1,051,461 1,051,461

1,051,460.960
CNY CHINESE RENMINBI (YUAN) 2,064 2,067

14,200.000
EUR EURO 1,657 1,642

1,442.030
HKD HONG KONG DOLLAR 8,506 8,506

66,454.450
HUF HUNGARIAN FORINT 0 0

.150
INR INDIAN RUPEE 0 0

.380
IDR INDONESIAN RUPIAH 0 0

.580
JPY JAPANESE YEN 2,035 2,091

225,254.000
MXN NEW MEXICAN PESOS 14,535 14,398

276,613.930
TWD NEW TAIWAN DOLLAR 318 318

9,890.000
SGD SINGAPORE DOLLAR 309 315

425.950
KRW SOUTH KOREA WON 1 1

1,032.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

CASH U. S. DOLLAR 933,775 933,775
933,775.050

VND VIETNAM DONG 10,502 10,548
245,810,740.000

TOTAL NONINTEREST-BEARING CASH 2,025,391 2,025,341
----------------- -----------------
----------------- -----------------

GENERAL INVESTMENTS
-------------------
-------------------
INTEREST-BEARING CASH (INCLUDING MM ACCTS & CD)
-----------------------------------------------
0020A3WS5 AT&T INC. CORPORATE COMMERCIAL PAPER DIS 0.000% 09/26/2019 589,107 589,101

593,000.000
0020A3ZA1 AT&T INC. CORPORATE COMMERCIAL PAPER DIS 0.000% 12/10/2019 988,090 987,932

1,000,000.000
05531NUW4 B.A.T. INTL FINANCE CORPORATE COMMERCIAL 0.000% 07/30/2019 548,743 548,757

550,000.000
06742TNK8 BARCLAYS BANK PLC/NY CERTIFICATE OF DEPO QUARTERLY FLOATING 05/07/2020 1,700,000 1,699,991

1,700,000.000
07787QUP9 BELL CANADA CORPORATE COMMERCIAL PAPER D 0.000% 07/23/2019 998,448 998,175

1,000,000.000
0556X4FM3 BNZ INTNL FDG LTD CORPORATE COMMERCIAL P MONTHLY FLOATING 08/08/2019 500,000 500,176

500,000.000
CAD COLL CANADIAN DOLLAR CASH COLLATERAL 1,481,007 1,511,816

1,975,565.970
13606BJ56 CANADIAN IMPERIAL BANK OF COMMERCE/NEW Y MONTHLY FLOATING 11/05/2019 500,000 500,391

500,000.000
13606BK21 CANADIAN IMPERIAL BANK OF COMMERCE/NEW Y QUARTERLY FLOATING 11/08/2019 1,000,000 1,000,696

1,000,000.000
USD COLL CASH COLLATERAL HELD AT BR TRUST REC 13,878,172 13,878,172

13,878,172.450
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

22532XJU3 CREDIT AGRICOLE CRP&IN SEMI-ANN. 2.555% 11/08/2019 1,250,000 1,251,295
1,250,000.000

22549LLE3 CREDIT SUISSE AG/NEW YORK NY CERTIFICATE QUARTERLY FLOATING 09/26/2019 1,500,000 1,500,424
1,500,000.000

26244JU80 DUKE ENERGY CORP CORPORATE COMMERCIAL PA 0.000% 07/08/2019 999,560 999,302
1,000,000.000

38141W273 GOLDMAN SACHS TRUST FINL SQUARE GOVT FD MONTHLY VARIABLE 12/31/2049 27,825,538 27,825,538
27,825,537.780

55607LY73 MACQUARIE BANK LIMITED CORPORATE COMMERC 0.000% 11/07/2019 1,236,063 1,239,495
1,250,000.000

57163UVE3 MARRIOTT INTERNATIONAL CORPORATE COMMERC 0.000% 08/14/2019 996,703 996,647
1,000,000.000

57978DXM6 MCCORMICK & COMPANY CORPORATE COMMERCIAL 0.000% 10/21/2019 1,388,026 1,388,207
1,400,000.000

55379WYL4 MUFG BANK LTD NY BRAN CERTIFICATE OF DEP 2.930% 01/28/2020 1,000,000 1,003,989
1,000,000.000

63763QZD2 NATIONAL SECS CLEARING CORPORATE COMMERC 0.000% 12/13/2019 492,916 494,517
500,000.000

65339NVG6 NEXTERA ENERGY CAPITAL CORPORATE COMMERC 0.000% 08/16/2019 610,001 609,858
612,000.000

7562E1XA7 RECKITT BENCKISER TREA CORPORATE COMMERC 0.000% 10/10/2019 1,240,675 1,241,409
1,250,000.000

81685MV59 SEMPRA ENERGY HOLDIN CORPORATE COMMERCIA 0.000% 08/05/2019 748,071 747,979
750,000.000

83368YCU9 SOCIETE GENERALE CORPORATE COMMERCIAL PA QUARTERLY FLOATING 05/11/2020 500,000 500,082
500,000.000

83369Y3X2 SOCIETE GENERALE/NEW YORK NY CERTIFICATE QUARTERLY FLOATING 03/03/2020 1,000,000 1,000,791
1,000,000.000

85325TQ99 STANDARD CHARTERED BANK/NEW YORK CERTIFI QUARTERLY FLOATING 10/03/2019 1,300,000 1,300,326
1,300,000.000

86723BW97 SUNCOR ENERGY INC. CORPORATE COMMERCIAL 0.000% 09/09/2019 502,408 502,344
505,000.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

86958J2S7 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIF QUARTERLY FLOATING 12/19/2019 1,000,000 1,000,882
1,000,000.000

89119BXJ0 TORONTO-DOMINION BANK CORPORATE COMMERCI 0.000% 10/18/2019 396,397 397,156
400,000.000

91842KV94 VW CREDIT, INC. CORPORATE COMMERCIAL PAP 0.000% 08/09/2019 448,762 448,656
450,000.000

91842KW44 VW CREDIT, INC. CORPORATE COMMERCIAL PAP 0.000% 09/04/2019 995,178 995,102
1,000,000.000

93142XUG4 WALGREENS BOOTS CORPORATE COMMERCIAL PAP 0.000% 07/16/2019 898,769 898,864
900,000.000

93142XWT4 WALGREENS BOOTS CORPORATE COMMERCIAL PAP 0.000% 09/27/2019 695,734 695,399
700,000.000

94989RR83 WELLS FARGO BANK NA CERTIFICATE OF DEPOS QUARTERLY FLOATING 08/13/2019 1,500,000 1,500,388
1,500,000.000

9612C4A27 WESTPAC BANKING CORP. CORPORATE COMMERCI QUARTERLY FLOATING 10/31/2019 1,300,000 1,300,763
1,300,000.000

TOTAL INTEREST-BEARING CASH (INCLUDING MM ACCTS & CD) 72,008,369 72,054,620
U.S. GOVERNMENT SECURITIES
--------------------------
BJLN4N1 JAPAN BILL ZERO CPN 13/AUG/2019 JPY 5000 0.000% 08/13/2019 6,389,105 6,498,259

700,000,000.000
BJ5PXW5 JAPAN BILL ZERO CPN 16/JUL/2019 JPY 5000 0.000% 07/16/2019 1,413,485 1,457,283

157,000,000.000
BJLFH61 JAPAN BILL ZERO CPN 17/SEP/2019 JPY 5000 0.000% 09/17/2019 2,825,900 2,850,282

307,000,000.000
BK92FN4 JAPAN BILL ZERO CPN 19/AUG/2019 JPY 5000 0.000% 08/19/2019 2,092,169 2,135,187

230,000,000.000
BHX5DN4 JAPAN BILL ZERO CPN 22/JUL/2019 JPY 5000 0.000% 07/22/2019 6,252,796 6,497,635

700,000,000.000
BK8JVC7 JAPAN BILL ZERO CPN 24/SEP/2019 JPY 5000 0.000% 09/24/2019 6,186,226 6,164,900

664,000,000.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

912796SS9 UNITED STATES OF AMERICA BILL ZERO CPN 1 0.000% 11/14/2019 10,804,978 10,815,416
10,900,000.000

912828U73 UNITED STATES OF AMERICA NOTES FIXED 1.3 SEMI-ANN. 1.375% 12/15/2019 7,407,154 7,476,300
7,500,000.000

912828WG1 UNITED STATES OF AMERICA NOTES FIXED 2.2 SEMI-ANN. 2.250% 04/30/2021 4,257,919 4,255,448
4,220,000.000

9128285H9 UNITED STATES OF AMERICA NOTES VARIABLE QUARTERLY FLOATING 10/31/2020 17,001,223 16,975,010
17,000,000.000

9128285Y2 UNITED STATES OF AMERICA NOTES VARIABLE QUARTERLY FLOATING 01/31/2021 9,189,022 9,191,628
9,200,000.000

9128286Q8 UNITED STATES OF AMERICA NOTES VARIABLE QUARTERLY FLOATING 04/30/2021 4,200,000 4,196,640
4,200,000.000

TOTAL U.S. GOVERNMENT SECURITIES 78,019,977 78,513,989
CORPORATE DEBT INSTRUMENTS: PREFERRED
-------------------------------------
36962G4J0 GENERAL ELECTRIC CO MEDIUM TERM NOTE FIX SEMI-ANN. 5.500% 01/08/2020 1,020,770 1,014,210
RATINGS: AA2 AA+ 1,000,000.000

61747YCM5 MORGAN STANLEY CALLABLE MEDIUM TERM NOTE SEMI-ANN. 5.500% 01/26/2020 1,534,785 1,525,770
RATINGS: A2 A 1,500,000.000

65557CAJ2 NORDEA BANK ABP MEDIUM TERM NOTE FIXED 4 SEMI-ANN. 4.875% 01/27/2020 203,091 202,746
RATINGS: AA2 AA- 200,000.000

TOTAL CORPORATE DEBT INSTRUMENTS: PREFERRED 2,758,646 2,742,726
CORPORATE DEBT INSTRUMENTS: ALL OTHER
-------------------------------------
LX1610560 Aveanna Healthcare LLC - LX1610560 SEMI-ANN. 0.000% 03/18/2024 385,982 382,770

394,100.020
00287YAT6 ABBVIE INC CALLABLE NOTES FIXED 2.5% 14/ SEMI-ANN. 2.500% 05/14/2020 1,140,467 1,143,897

1,144,000.000
00084DAJ9 ABN AMRO BANK NV NOTES FIXED 2.45% 04/JU SEMI-ANN. 2.450% 06/04/2020 996,110 1,000,180

1,000,000.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

004498AB7 ACI WORLDWIDE INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.750% 08/15/2026 25,000 26,039
25,000.000

00489LAC7 ACRISURE LLC / ACRISURE FINANCE INC CALL SEMI-ANN. 8.125% 02/15/2024 217,000 224,053
217,000.000

00489LAA1 ACRISURE LLC / ACRISURE FINANCE INC CALL SEMI-ANN. 7.000% 11/15/2025 286,487 277,835
307,000.000

156ESCAG0 ADELPHIA 9.5% 01/MAR/2005 SEMI-ANN. 9.500% 03/01/2005 1,500 0
50,000.000

00101JAM8 ADT SECURITY CORP/THE CALLABLE NOTES FIX SEMI-ANN. 5.250% 03/15/2020 77,156 76,125
75,000.000

007903AX5 ADVANCED MICRO DEVICES INC CALLABLE NOTE SEMI-ANN. 7.500% 08/15/2022 136,250 141,250
125,000.000

008674AH6 AHERN RENTALS INC CALLABLE NOTES FIXED 7 SEMI-ANN. 7.375% 05/15/2023 48,688 44,375
50,000.000

008911AZ2 AIR CANADA CALLABLE NOTES FIXED 7.75% 15 SEMI-ANN. 7.750% 04/15/2021 26,813 26,950
25,000.000

013092AA9 ALBERTSONS COS INC / SAFEWAY INC / NEW A SEMI-ANN. 7.500% 03/15/2026 224,000 239,120
224,000.000

013817AJ0 ALCOA INC CALLABLE NOTES FIXED 5.9% 01/F SEMI-ANN. 5.900% 02/01/2027 77,688 81,660
RATINGS: BAA3 BBB- 75,000.000

0E4133B ALERIS INTERNATIONAL INC - 1ST LIEN TL B SEMI-ANN. 0.000% 04/15/2023 24,503 24,796
24,750.000

014477AT0 ALERIS INTERNATIONAL INC CALLABLE NOTES SEMI-ANN. 10.750% 07/15/2023 25,531 26,000
25,000.000

01551UAC8 ALGECO GLOBAL FINANCE PLC CALLABLE NOTES SEMI-ANN. 8.000% 02/15/2023 201,750 202,250
200,000.000

01879NAA3 ALLIANCE RESOURCE OPERATING PARTNERS LP SEMI-ANN. 7.500% 05/01/2025 354,263 351,750
335,000.000

019576AA5 ALLIED UNIVERSAL HOLDCO LLC / ALLIED UNI SEMI-ANN. 6.625% 07/15/2026 50,000 50,750
50,000.000

019576AB3 ALLIED UNIVERSAL HOLDCO LLC / ALLIED UNI SEMI-ANN. 9.750% 07/15/2027 73,981 74,719
75,000.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

019736AF4 ALLISON TRANSMISSION INC CALLABLE NOTES SEMI-ANN. 5.875% 06/01/2029 166,010 171,558
163,000.000

02005NBH2 ALLY FINANCIAL INC CALLABLE NOTES FIXED SEMI-ANN. 3.875% 05/21/2024 188,085 194,513
190,000.000

02005NAY6 ALLY FINANCIAL INC NOTES FIXED 4.125% 13 SEMI-ANN. 4.125% 02/13/2022 24,750 25,625
25,000.000

02005NBG4 ALLY FINANCIAL INC NOTES FIXED 4.25% 15/ SEMI-ANN. 4.250% 04/15/2021 25,281 25,469
25,000.000

02005NAV2 ALLY FINANCIAL INC NOTES FIXED 5.125% 30 SEMI-ANN. 5.125% 09/30/2024 337,594 351,000
325,000.000

36186CBY8 ALLY FINANCIAL INC NOTES FIXED 8% 01/NOV SEMI-ANN. 8.000% 11/01/2031 62,625 66,086
RATINGS: B3 B 50,000.000

02005NAE0 ALLY FINANCIAL INC NOTES FIXED 8% 15/MAR SEMI-ANN. 8.000% 03/15/2020 129,515 129,474
125,000.000

02154CAE3 ALTICE FINANCING SA CALLABLE BOND FIXED SEMI-ANN. 7.500% 05/15/2026 187,670 197,000
196,000.000

02154CAD5 ALTICE FINANCING SA CALLABLE NOTES FIXED SEMI-ANN. 6.625% 02/15/2023 160,963 161,950
158,000.000

1E1578B ALTICE FRANCE S.A. LX174852 BRTK11FH8 SEMI-ANN. 0.000% 07/15/2026 72,759 73,210
74,625.000

00165CAB0 AMC ENTERTAINMENT HOLDINGS INC CALLABLE SEMI-ANN. 5.875% 11/15/2026 72,750 67,125
75,000.000

00165CAD6 AMC ENTERTAINMENT HOLDINGS INC NOTES FIX SEMI-ANN. 6.125% 05/15/2027 73,125 66,750
75,000.000

00164VAD5 AMC NETWORKS INC CALLABLE NOTES FIXED 5% SEMI-ANN. 5.000% 04/01/2024 49,938 51,438
50,000.000

02376RAC6 AMERICAN AIRLINES GROUP INC CALLABLE NOT SEMI-ANN. 5.000% 06/01/2022 391,000 402,847
391,000.000

030981AL8 AMERIGAS PARTNERS LP / AMERIGAS FINANCE SEMI-ANN. 5.750% 05/20/2027 98,000 105,000
100,000.000

032177AF4 AMSTED INDUSTRIES INC CALLABLE NOTES FIX SEMI-ANN. 5.375% 09/15/2024 615,000 614,250
600,000.000
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03690AAD8 ANTERO MIDSTREAM PARTNERS LP / ANTERO MI SEMI-ANN. 5.750% 03/01/2027 25,000 25,000
25,000.000

03755LAC8 APERGY CORP CALLABLE NOTES FIXED 6.375% SEMI-ANN. 6.375% 05/01/2026 25,000 25,188
25,000.000

03764BAB1 APEX TOOL GROUP LLC / BC MOUNTAIN FINANC SEMI-ANN. 9.000% 02/15/2023 279,928 259,718
291,000.000

12595DAA5 APTIM CORP CALLABLE NOTES FIXED 7.75% 15 SEMI-ANN. 7.750% 06/15/2025 43,750 38,125
50,000.000

038522AK4 ARAMARK SERVICES INC CALLABLE NOTES FIXE SEMI-ANN. 5.125% 01/15/2024 25,625 25,688
25,000.000

038522AQ1 ARAMARK SERVICES INC CALLABLE NOTES FIXE SEMI-ANN. 5.000% 02/01/2028 49,688 51,313
50,000.000

03959KAA8 ARCHROCK PARTNERS LP / ARCHROCK PARTNERS SEMI-ANN. 6.875% 04/01/2027 25,000 26,128
25,000.000

013817AW1 ARCONIC INC CALLABLE NOTES FIXED 5.125% SEMI-ANN. 5.125% 10/01/2024 26,438 26,402
25,000.000

013817AK7 ARCONIC INC CALLABLE NOTES FIXED 5.4% SEMI-ANN. 5.950% 02/01/2037 25,500 25,983
RATINGS: BAA3 BBB- 25,000.000

043502AA1 ASCEND LEARNING LLC CALLABLE NOTES FIXED SEMI-ANN. 6.875% 08/01/2025 77,063 76,313
75,000.000

045086AF2 ASHTON WOODS USA LLC / ASHTON WOODS FINA SEMI-ANN. 6.750% 08/01/2025 48,750 48,250
50,000.000

00215JAA7 ASP AMC MERGER SUB INC CALLABLE NOTES FI SEMI-ANN. 8.000% 05/15/2025 30,688 29,875
50,000.000

40650VAB6 AVANOS MEDICAL INC CALLABLE NOTES FIXED SEMI-ANN. 6.250% 10/15/2022 322,390 318,086
313,000.000

05352AAA8 AVANTOR INC CALLABLE NOTES FIXED 6% 01/O SEMI-ANN. 6.000% 10/01/2024 200,000 212,300
200,000.000

053773BC0 AVIS BUDGET CAR RENTAL LLC / AVIS BUDGET SEMI-ANN. 5.750% 07/15/2027 25,250 25,188
25,000.000

05401AAD3 AVOLON HOLDINGS FUNDING LTD CALLABLE NOT SEMI-ANN. 5.250% 05/15/2024 25,000 26,710
25,000.000
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LX1743410 Boxer Parent Company Inc. - LX1743410 SEMI-ANN. 0.000% 10/02/2025 131,049 125,510
132,289.790

056623AA9 BAFFINLAND IRON MINES CORP / BAFFINLAND SEMI-ANN. 8.750% 07/15/2026 24,821 25,438
25,000.000

05988LAA6 BANFF MERGER SUB INC CALLABLE NOTES FIXE SEMI-ANN. 9.750% 09/01/2026 25,125 21,688
25,000.000

060505EH3 BANK OF AMERICA CORP CALLABLE BOND VARIA SEMI-ANN. FLOATING 12/31/2164 159,563 163,421
150,000.000

06675FAK3 BANQUE FEDERATIVE DU CREDIT MUTUEL SA ME SEMI-ANN. 2.200% 07/20/2020 398,828 399,504
400,000.000

91911XAV6 BAUSCH HEALTH AMERICAS INC CALLABLE NOTE SEMI-ANN. 9.250% 04/01/2026 230,821 258,258
231,000.000

91911XAW4 BAUSCH HEALTH AMERICAS INC CALLABLE NOTE SEMI-ANN. 8.500% 01/31/2027 102,218 108,773
99,000.000

91911KAN2 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 5.500% 11/01/2025 25,188 26,063
25,000.000

071734AC1 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 5.750% 08/15/2027 89,000 93,537
89,000.000

91831AAB7 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 5.875% 05/15/2023 52,473 52,604
52,000.000

91831AAC5 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 6.125% 04/15/2025 24,547 25,531
25,000.000

071734AF4 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 7.250% 05/30/2029 25,000 26,000
25,000.000

071734AD9 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 7.000% 01/15/2028 25,000 25,906
25,000.000

91911KAP7 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 9.000% 12/15/2025 106,031 111,605
100,000.000

07274NAT0 BAYER US FINANCE II LLC CALLABLE NOTES F SEMI-ANN. 2.125% 07/15/2019 996,610 999,770
1,000,000.000

073685AD1 BEACON ROOFING SUPPLY INC CALLABLE NOTES SEMI-ANN. 4.875% 11/01/2025 33,863 34,650
35,000.000
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085770AA3 BERRY GLOBAL INC CALLABLE NOTES FIXED 4. SEMI-ANN. 4.875% 07/15/2026 24,938 25,531
25,000.000

085790BA0 BERRY GLOBAL INC CALLABLE NOTES FIXED 6% SEMI-ANN. 6.000% 10/15/2022 77,869 76,500
75,000.000

08949LAA8 BIG RIVER STEEL LLC / BRS FINANCE CORP C SEMI-ANN. 7.250% 09/01/2025 263,913 261,875
250,000.000

055604AA0 BMC EAST LLC CALLABLE NOTES FIXED 5.5% 0 SEMI-ANN. 5.500% 10/01/2024 23,750 25,313
25,000.000

05565EAQ8 BMW US CAPITAL LLC NOTES VARIABLE 06/APR QUARTERLY FLOATING 04/06/2020 475,257 475,960
475,000.000

097751BF7 BOMBARDIER INC CALLABLE NOTES FIXED 6.12 SEMI-ANN. 6.125% 01/15/2023 51,125 50,688
50,000.000

097751BJ9 BOMBARDIER INC CALLABLE NOTES FIXED 6% 1 SEMI-ANN. 6.000% 10/15/2022 224,781 225,965
225,000.000

097751BT7 BOMBARDIER INC CALLABLE NOTES FIXED 7.87 SEMI-ANN. 7.875% 04/15/2027 25,281 25,031
25,000.000

103304BM2 BOYD GAMING CORP CALLABLE NOTES FIXED 6. SEMI-ANN. 6.375% 04/01/2026 185,063 185,129
175,000.000

103557AA2 BOYNE USA INC CALLABLE NOTES FIXED 7.25% SEMI-ANN. 7.250% 05/01/2025 254,200 271,394
251,000.000

05578DAR3 BPCE SA MEDIUM TERM NOTE FIXED 2.25% 27/ SEMI-ANN. 2.250% 01/27/2020 689,178 699,356
700,000.000

10524PAB6 BRAND INDUSTRIAL SERVICES INC CALLABLE N SEMI-ANN. 8.500% 07/15/2025 26,188 22,656
25,000.000

96812TAB8 BRAZOS VALLEY LONGHORN LLC / BRAZOS VALL SEMI-ANN. 6.875% 02/01/2025 25,688 23,500
25,000.000

11284DAA3 BROOKFIELD PROPERTY REIT INC / BPR CUMUL SEMI-ANN. 5.750% 05/15/2026 25,000 25,750
25,000.000

11680JAA0 BRUIN E&P PARTNERS LLC CALLABLE NOTES FI SEMI-ANN. 8.875% 08/01/2023 50,000 42,875
50,000.000

12008RAJ6 BUILDERS FIRSTSOURCE INC CALLABLE NOTES SEMI-ANN. 5.625% 09/01/2024 24,938 25,688
25,000.000
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12008RAM9 BUILDERS FIRSTSOURCE INC CALLABLE NOTES SEMI-ANN. 6.750% 06/01/2027 25,000 26,375
25,000.000

LX1616940 BWay Holding Company - LX1616940 QUARTERLY 0.000% 04/03/2024 310,926 315,659
325,982.890

LX1615980 CenturyLink, Inc. - LX1615980 QUARTERLY 0.000% 01/31/2025 393,150 387,512
395,979.920

LX1732210 Consolidated Energy TL B - LX1732210 SEMI-ANN. 0.000% 05/07/2025 97,455 98,800
101,203.220

12686CBB4 CABLEVISION SYSTEMS CORP CALLABLE NOTES SEMI-ANN. 5.875% 09/15/2022 73,854 77,700
74,000.000

12958RAD9 CALFRAC HOLDINGS LP CALLABLE NOTES FIXED SEMI-ANN. 8.500% 06/15/2026 25,000 17,438
25,000.000

13057QAG2 CALIFORNIA RESOURCES CORP CALLABLE NOTES SEMI-ANN. 8.000% 12/15/2022 120,063 113,063
150,000.000

5D5130B CALIFORNIA RESOURCES CORPORATION LOAN/TE SEMI-ANN. 0.000% 11/09/2022 24,766 23,969
25,000.000

13123XAT9 CALLON PETROLEUM CO CALLABLE NOTES FIXED SEMI-ANN. 6.125% 10/01/2024 31,474 31,310
31,000.000

131347CK0 CALPINE CORP CALLABLE NOTES FIXED 5.25% SEMI-ANN. 5.250% 06/01/2026 49,938 50,813
50,000.000

131347CE4 CALPINE CORP CALLABLE NOTES FIXED 5.375% SEMI-ANN. 5.375% 01/15/2023 23,836 25,290
25,000.000

131347CC8 CALPINE CORP CALLABLE NOTES FIXED 5.875% SEMI-ANN. 5.875% 01/15/2024 24,813 25,563
25,000.000

131347CA2 CALPINE CORP CALLABLE NOTES FIXED 6% 15/ SEMI-ANN. 6.000% 01/15/2022 50,563 50,250
50,000.000

131477AL5 CALUMET SPECIALTY PRODUCTS PARTNERS LP / SEMI-ANN. 7.625% 01/15/2022 131,920 131,580
136,000.000

131477AQ4 CALUMET SPECIALTY PRODUCTS PARTNERS LP / SEMI-ANN. 7.750% 04/15/2023 191,520 183,840
192,000.000

13323AAA8 CAMELOT FINANCE SA CALLABLE NOTES FIXED SEMI-ANN. 7.875% 10/15/2024 52,391 52,438
50,000.000

FD491 PAGE 16
SCHEDULE H (FORM 5500 - 4I-1) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF ASSETS HELD FOR
INVESTMENT PURPOSES AT END OF YEAR BASE CURRENCY: USD AS OF JUNE 30,2019

JPMorgan Investor Services Delta Pilots Disability and Survivorship Plan

EIN: 58-0218548

Plan Number: 504

June 30, 2019



IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

14040HBP9 CAPITAL ONE FINANCIAL CORP CALLABLE NOTE SEMI-ANN. 2.500% 05/12/2020 106,590 107,104
107,000.000

14042RBU4 CAPITAL ONE NA CALLABLE BOND VARIABLE 13 QUARTERLY FLOATING 09/13/2019 1,000,030 1,000,900
1,000,000.000

14282LAC7 CARLSON TRAVEL INC CALLABLE NOTES FIXED SEMI-ANN. 9.500% 12/15/2024 235,935 256,358
257,000.000

144577AH6 CARRIZO OIL & GAS INC CALLABLE NOTES FIX SEMI-ANN. 6.250% 04/15/2023 25,578 24,125
25,000.000

146900AM7 CASCADES INC CALLABLE NOTES FIXED 5.5% 1 SEMI-ANN. 5.500% 07/15/2022 25,250 25,094
25,000.000

1248EPAZ6 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.125% 02/15/2023 25,438 25,395
25,000.000

1248EPBZ5 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 4.000% 03/01/2023 25,031 25,078
25,000.000

1248EPBF9 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.125% 05/01/2023 50,750 51,047
50,000.000

1248EPBP7 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.875% 04/01/2024 26,125 26,125
25,000.000

1248EPBM4 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.750% 02/15/2026 128,531 131,094
125,000.000

1248EPBK8 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.875% 05/01/2027 352,750 369,250
350,000.000

1248EPBX0 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.000% 02/01/2028 410,234 445,194
437,000.000

1248EPCB7 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.375% 06/01/2029 76,313 77,438
75,000.000

12508EAG6 CDK GLOBAL INC CALLABLE NOTES FIXED 5.87 SEMI-ANN. 5.875% 06/15/2026 25,000 26,438
25,000.000

12513GBC2 CDW LLC / CDW FINANCE CORP CALLABLE NOTE SEMI-ANN. 5.000% 09/01/2025 24,500 25,938
25,000.000

150191AJ3 CEDAR FAIR LP / CANADA'S WONDERLAND CO / SEMI-ANN. 5.375% 06/01/2024 25,688 25,688
25,000.000
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15135BAD3 CENTENE CORP CALLABLE NOTES FIXED 4.75% SEMI-ANN. 4.750% 05/15/2022 25,250 25,531
25,000.000

15135BAF8 CENTENE CORP CALLABLE NOTES FIXED 5.625% SEMI-ANN. 5.625% 02/15/2021 25,563 25,469
25,000.000

15135BAH4 CENTENE CORP CALLABLE NOTES FIXED 6.125% SEMI-ANN. 6.125% 02/15/2024 184,844 183,313
175,000.000

153527AL0 CENTRAL GARDEN & PET CO CALLABLE NOTES F SEMI-ANN. 6.125% 11/15/2023 52,250 51,875
50,000.000

153527AM8 CENTRAL GARDEN & PET CO CALLABLE NOTES F SEMI-ANN. 5.125% 02/01/2028 23,344 24,563
25,000.000

156ESCAN5 CENTURY COMMUNICATIONS CORP SR DISC NT 0 SEMI-ANN. 0.000% 01/15/2008 810,813 0
1,450,000.000

156ESCAH8 CENTURY COMMUNICATIONS CORP SR NT 8.875% SEMI-ANN. 8.875% 01/15/2007 0 0
662,000.000

156504AJ1 CENTURY COMMUNITIES INC CALLABLE NOTES F SEMI-ANN. 6.750% 06/01/2027 25,000 25,344
25,000.000

156700AS5 CENTURYLINK INC CALLABLE NOTES FIXED 5.8 SEMI-ANN. 5.800% 03/15/2022 25,594 26,063
25,000.000

12527GAF0 CF INDUSTRIES INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.150% 03/15/2034 23,469 24,438
25,000.000

12527GAE3 CF INDUSTRIES INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.375% 03/15/2044 21,156 23,445
25,000.000

12527GAB9 CF INDUSTRIES INC CALLABLE NOTES FIXED 7 SEMI-ANN. 7.125% 05/01/2020 53,250 51,625
RATINGS: B1 BB+ 50,000.000

15942RAF6 CHAPARRAL ENERGY INC CALLABLE NOTES FIXE SEMI-ANN. 8.750% 07/15/2023 14,938 15,063
25,000.000

159864AC1 CHARLES RIVER LABORATORIES INTERNATIONAL SEMI-ANN. 5.500% 04/01/2026 25,000 26,188
25,000.000

16412XAC9 CHENIERE CORPUS CHRISTI HOLDINGS LLC CAL SEMI-ANN. 5.875% 03/31/2025 131,875 139,219
125,000.000

16412XAG0 CHENIERE CORPUS CHRISTI HOLDINGS LLC CAL SEMI-ANN. 5.125% 06/30/2027 25,250 27,133
25,000.000
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16411QAB7 CHENIERE ENERGY PARTNERS LP FIXED NOTES SEMI-ANN. 5.250% 10/01/2025 24,188 25,844
25,000.000

165167CF2 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 6.625% 08/15/2020 51,270 50,375
50,000.000

165167DA2 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 7.000% 10/01/2024 149,250 134,531
150,000.000

165167CU9 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 8.000% 01/15/2025 71,706 69,563
75,000.000

165167CZ8 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 8.000% 06/15/2027 22,375 21,969
25,000.000

166754AM3 CHEVRON PHILLIPS CHEMICAL CO LLC / CHEVR SEMI-ANN. 2.450% 05/01/2020 653,568 653,137
654,000.000

17027NAA0 CHOBANI LLC / CHOBANI FINANCE CORP INC C SEMI-ANN. 7.500% 04/15/2025 22,094 23,375
25,000.000

12543DAV2 CHS/COMMUNITY HEALTH SYSTEMS INC CALLABL SEMI-ANN. 6.875% 02/01/2022 12,125 16,875
25,000.000

171484AG3 CHURCHILL DOWNS INC CALLABLE NOTES FIXED SEMI-ANN. 5.500% 04/01/2027 25,000 26,172
25,000.000

172441AX5 CINEMARK USA INC CALLABLE NOTES FIXED 5. SEMI-ANN. 5.125% 12/15/2022 25,313 25,375
25,000.000

125581GR3 CIT GROUP INC CALLABLE NOTES FIXED 5% 01 SEMI-ANN. 5.000% 08/01/2023 77,063 80,063
75,000.000

17302WAA6 CITGO HOLDING INC CALLABLE NOTES FIXED 1 SEMI-ANN. 10.750% 02/15/2020 765,884 752,445
727,000.000

17401QAG6 CITIZENS BANK NA/PROVIDENCE RI CALLABLE SEMI-ANN. 2.250% 03/02/2020 407,014 409,449
410,000.000

0D7081B CITYCENTER HOLDINGS LLC LOAN/TERM LX1627 SEMI-ANN. 0.000% 04/07/2024 24,715 24,612
24,685.150

184496AN7 CLEAN HARBORS INC CALLABLE NOTES FIXED 4 SEMI-ANN. 4.875% 07/15/2027 78,000 79,275
78,000.000

184496AP2 CLEAN HARBORS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.125% 07/15/2029 35,000 35,700
35,000.000
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18451QAN8 CLEAR CHANNEL WORLDWIDE HOLDINGS INC CAL SEMI-ANN. 9.250% 02/15/2024 169,000 183,365
169,000.000

18538RAG8 CLEARWATER PAPER CORP CALLABLE NOTES FIX SEMI-ANN. 4.500% 02/01/2023 210,650 209,000
220,000.000

18538RAH6 CLEARWATER PAPER CORP CALLABLE NOTES FIX SEMI-ANN. 5.375% 02/01/2025 72,938 68,063
75,000.000

62943WAB5 CLEARWAY ENERGY OPERATING LLC CALLABLE N SEMI-ANN. 5.375% 08/15/2024 25,031 25,438
25,000.000

62943WAE9 CLEARWAY ENERGY OPERATING LLC CALLABLE N SEMI-ANN. 5.000% 09/15/2026 24,000 24,543
25,000.000

18539UAA3 CLEARWAY ENERGY OPERATING LLC NOTES SEMI-ANN. 5.750% 10/15/2025 25,000 25,469
25,000.000

185401AG1 CLEAVER-BROOKS INC CALLABLE NOTES FIXED SEMI-ANN. 7.875% 03/01/2023 263,750 238,803
250,000.000

18683KAM3 CLEVELAND-CLIFFS INC CALLABLE NOTES FIXE SEMI-ANN. 5.750% 03/01/2025 12,752 12,903
13,000.000

185899AC5 CLEVELAND-CLIFFS INC CALLABLE NOTES FIXE SEMI-ANN. 5.875% 06/01/2027 24,031 24,313
25,000.000

18911YAA3 CLOUD CRANE LLC CALLABLE NOTES FIXED 10. SEMI-ANN. 10.125% 08/01/2024 27,688 26,938
25,000.000

18911XAB3 CLOUD PEAK ENERGY RESOURCES LLC / CLOUD SEMI-ANN. 12.000% 11/01/2021 12,563 3,250
25,000.000

18911XAA5 CLOUD PEAK ENERGY RESOURCES LLC / CLOUD SEMI-ANN. 6.375% 03/15/2024 2,125 250
25,000.000

7E2271B CLOUD PEAK ENRGY RES/FIN - DIP TL BL2992 MONTHLY 0.000% 02/15/2020 7,436 8,349
8,287.120

12621EAL7 CNO FINANCIAL GROUP INC CALLABLE NOTES F SEMI-ANN. 5.250% 05/30/2029 325,000 351,813
325,000.000

12654TAA8 CNX MIDSTREAM PARTNERS LP / CNX MIDSTREA SEMI-ANN. 6.500% 03/15/2026 25,000 23,750
25,000.000

192108BB3 COEUR MINING INC CALLABLE NOTES FIXED 5. SEMI-ANN. 5.875% 06/01/2024 24,344 24,344
25,000.000
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19240CAA1 COGENT COMMUNICATIONS GROUP INC CALLABLE SEMI-ANN. 5.375% 03/01/2022 76,969 77,625
75,000.000

15723RAC8 COLFAX CORP CALLABLE NOTES FIXED 6.375% SEMI-ANN. 6.375% 02/15/2026 120,000 128,550
120,000.000

15723RAA2 COLFAX CORP CALLABLE NOTES FIXED 6% 15/F SEMI-ANN. 6.000% 02/15/2024 106,000 112,095
106,000.000

20338QAD5 COMMSCOPE INC CALLABLE NOTES FIXED 6% 01 SEMI-ANN. 6.000% 03/01/2026 99,000 101,475
99,000.000

20338QAA1 COMMSCOPE INC CALLABLE NOTES FIXED 8.25% SEMI-ANN. 8.250% 03/01/2027 313,219 317,803
312,000.000

20337YAA5 COMMSCOPE TECHNOLOGIES LLC CALLABLE NOTE SEMI-ANN. 6.000% 06/15/2025 104,500 93,721
100,000.000

5E2273B COMMSCOPE, INC. LX178454 TERM LOAN B SEMI-ANN. 0.000% 02/06/2026 24,650 24,963
25,000.000

9D6088B CONSOLIDATED ENERGY - 1ST LIEN TL BL2687 SEMI-ANN. 0.000% 05/07/2025 49,376 48,696
49,500.000

20914UAD8 CONSOLIDATED ENERGY FINANCE SA CALLABLE SEMI-ANN. 6.875% 06/15/2025 175,703 175,131
171,000.000

21627UAA0 COOKE OMEGA INVESTMENTS INC / ALPHA VESS SEMI-ANN. 8.500% 12/15/2022 25,313 24,375
25,000.000

22282EAH5 COVANTA HOLDING CORP CALLABLE NOTES FIXE SEMI-ANN. 6.000% 01/01/2027 25,750 26,031
25,000.000

22304LAA8 COVEY PARK ENERGY LLC / COVEY PARK FINAN SEMI-ANN. 7.500% 05/15/2025 25,055 18,000
25,000.000

226373AL2 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTW SEMI-ANN. FLOATING 04/01/2023 51,250 51,000
50,000.000

226373AP3 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTW SEMI-ANN. 5.750% 04/01/2025 25,188 25,313
25,000.000

226373AQ1 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTW SEMI-ANN. 5.625% 05/01/2027 25,000 24,875
25,000.000

228701AF5 CROWNROCK LP / CROWNROCK FINANCE INC CAL SEMI-ANN. 5.625% 10/15/2025 50,043 50,125
50,000.000
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126307AZ0 CSC HOLDINGS LLC CALLABLE NOTES FIXED 6. SEMI-ANN. 6.500% 02/01/2029 211,750 218,250
200,000.000

126307AY3 CSC HOLDINGS LLC CALLABLE NOTES FIXED 7. SEMI-ANN. 7.500% 04/01/2028 302,000 331,536
302,000.000

23062PAE1 CUMBERLAND FARMS INC CALLABLE NOTES FIXE SEMI-ANN. 6.750% 05/01/2025 52,625 53,337
50,000.000

126650DA5 CVS HEALTH CORP CALLABLE NOTES FIXED 3.1 SEMI-ANN. 3.125% 03/09/2020 1,752,144 1,756,017
1,750,000.000

23283PAK0 CYRUSONE LP / CYRUSONE FINANCE CORP CALL SEMI-ANN. 5.375% 03/15/2027 24,875 26,344
25,000.000

25213YAG0 DexKo Global Inc. - 25213YAG0 SEMI-ANN. 0.000% 07/24/2025 255,414 251,369
251,368.960

23371DAA2 DAE FUNDING LLC CALLABLE NOTES FIXED 4.5 SEMI-ANN. 4.500% 08/01/2022 100,081 101,625
100,000.000

23371DAC8 DAE FUNDING LLC CALLABLE NOTES FIXED 4% SEMI-ANN. 4.000% 08/01/2020 25,031 25,258
25,000.000

233851AR5 DAIMLER FINANCE NORTH AMERICA LLC CALLAB SEMI-ANN. 2.250% 07/31/2019 992,729 999,580
1,000,000.000

233851DG6 DAIMLER FINANCE NORTH AMERICA LLC CALLAB SEMI-ANN. 3.100% 05/04/2020 499,235 502,660
500,000.000

23311RAD8 DCP MIDSTREAM OPERATING LP CALLABLE NOTE SEMI-ANN. 5.350% 03/15/2020 25,488 25,344
RATINGS: BAA2 BBB 25,000.000

23311VAB3 DCP MIDSTREAM OPERATING LP CALLABLE NOTE SEMI-ANN. 4.950% 04/01/2022 25,375 25,938
25,000.000

23311VAH0 DCP MIDSTREAM OPERATING LP CALLABLE NOTE SEMI-ANN. 5.125% 05/15/2029 25,000 25,688
25,000.000

25272KAU7 DELL INTERNATIONAL LLC / EMC CORP CALLAB SEMI-ANN. 5.875% 06/15/2021 307,670 304,980
300,000.000

25272KAW3 DELL INTERNATIONAL LLC / EMC CORP CALLAB SEMI-ANN. 7.125% 06/15/2024 52,780 52,787
50,000.000

24718PAA5 DELPHI TECHNOLOGIES PLC CALLABLE NOTES F SEMI-ANN. 5.000% 10/01/2025 49,125 44,625
50,000.000
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247916AN9 DENBURY RESOURCES INC CALLABLE CONVERTIB SEMI-ANN. 6.375% 12/31/2024 23,916 11,615
18,000.000

247916AM1 DENBURY RESOURCES INC CALLABLE NOTES FIX SEMI-ANN. 7.750% 02/15/2024 40,897 21,580
26,000.000

247916AH2 DENBURY RESOURCES INC CALLABLE NOTES FIX SEMI-ANN. 9.250% 03/31/2022 52,000 47,000
50,000.000

25382DAA4 DIGICEL GROUP ONE LTD CALLABLE NOTES FIX SEMI-ANN. 8.250% 12/30/2022 68,193 42,350
77,000.000

25382FAB7 DIGICEL GROUP TWO LTD CALLABLE NOTES FIX SEMI-ANN. 8.250% 09/30/2022 86,791 21,560
98,000.000

25470XAJ4 DISH DBS CORP CALLABLE NOTES FIXED 5.875 SEMI-ANN. 5.875% 07/15/2022 24,625 25,375
25,000.000

25470XAW5 DISH DBS CORP CALLABLE NOTES FIXED 5.875 SEMI-ANN. 5.875% 11/15/2024 69,250 70,500
75,000.000

25470XAY1 DISH DBS CORP CALLABLE NOTES FIXED 7.75% SEMI-ANN. 7.750% 07/01/2026 229,987 250,260
258,000.000

25470XAB1 DISH DBS CORP CALLABLE NOTES FIXED 7.875 SEMI-ANN. 7.875% 09/01/2019 25,225 25,094
RATINGS: BA3 BB- 25,000.000

25787GAC4 DONNELLEY FINANCIAL SOLUTIONS INC CALLAB SEMI-ANN. 8.250% 10/15/2024 24,938 25,875
25,000.000

26483EAJ9 DUN & BRADSTREET CORP/THE CALLABLE NOTES SEMI-ANN. 6.875% 08/15/2026 25,000 26,313
25,000.000

26959XAA1 EAGLE HOLDING CO II LLC CALLABLE NOTES F SEMI-ANN. FLOATING 05/15/2022 50,750 50,500
50,000.000

LX1530860 EFS Cogen Holdings I LLC - LX1530860 SEMI-ANN. 0.000% 06/28/2023 221,449 221,727
222,143.880

26854XAB5 EIG INVESTORS CORP CALLABLE NOTES FIXED SEMI-ANN. 10.875% 02/01/2024 340,545 329,660
311,000.000

28414HAC7 ELANCO ANIMAL HEALTH INC CALLABLE NOTES SEMI-ANN. 4.272% 08/28/2023 25,000 26,095
25,000.000

28470RAF9 ELDORADO RESORTS INC CALLABLE NOTES FIXE SEMI-ANN. 6.000% 04/01/2025 51,031 52,563
50,000.000
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28470RAG7 ELDORADO RESORTS INC CALLABLE NOTES FIXE SEMI-ANN. 6.000% 09/15/2026 24,406 27,313
25,000.000

28470RAC6 ELDORADO RESORTS INC CALLABLE NOTES FIXE SEMI-ANN. 7.000% 08/01/2023 26,455 26,125
25,000.000

29078EAA3 EMBARQ CORP CALLABLE NOTES FIXED 7.995% SEMI-ANN. 7.995% 06/01/2036 72,031 72,587
RATINGS: BAA3 BBB- 75,000.000

29250NAP0 ENBRIDGE INC NOTES VARIABLE 15/JUN/2020 QUARTERLY FLOATING 06/15/2020 652,000 651,768
650,000.000

29273EAC2 ENDO DAC / ENDO FINANCE LLC / ENDO FINCO SEMI-ANN. 6.000% 07/15/2023 37,950 31,680
44,000.000

29273EAA6 ENDO DAC / ENDO FINANCE LLC / ENDO FINCO SEMI-ANN. FLOATING 02/01/2025 191,554 160,800
240,000.000

29272WAA7 ENERGIZER HOLDINGS INC CALLABLE NOTES FI SEMI-ANN. 6.375% 07/15/2026 25,234 25,688
25,000.000

29272WAB5 ENERGIZER HOLDINGS INC CALLABLE NOTES FI SEMI-ANN. 7.750% 01/15/2027 134,290 139,195
129,000.000

29278NAL7 ENERGY TRANSFER OPERATING LP BOND FIXED SEMI-ANN. 4.250% 03/15/2023 24,594 26,098
25,000.000

29278NAK9 ENERGY TRANSFER OPERATING LP CALLABLE BO SEMI-ANN. 7.500% 10/15/2020 162,633 159,107
150,000.000

29336UAC1 ENLINK MIDSTREAM PARTNERS LP CALLABLE NO SEMI-ANN. 5.600% 04/01/2044 21,750 22,938
25,000.000

29336UAG2 ENLINK MIDSTREAM PARTNERS LP CALLABLE NO SEMI-ANN. 5.450% 06/01/2047 21,938 21,375
25,000.000

29355XAG2 ENPRO INDUSTRIES INC CALLABLE NOTES FIXE SEMI-ANN. 5.750% 10/15/2026 25,000 25,563
25,000.000

29358QAH2 ENSCO ROWAN PLC CALLABLE NOTES FIXED 7.7 SEMI-ANN. 7.750% 02/01/2026 23,906 18,625
25,000.000

29359NAA3 ENSIGN DRILLING INC CALLABLE NOTES FIXED SEMI-ANN. 9.250% 04/15/2024 25,000 24,625
25,000.000

29390WAA4 ENTERPRISE DEVELOPMENT AUTHORITY/THE CAL SEMI-ANN. 12.000% 07/15/2024 24,250 27,125
25,000.000
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29373TAA2 ENVISION HEALTHCARE CORP CALLABLE NOTES SEMI-ANN. 8.750% 10/15/2026 346,090 257,378
369,000.000

29977HAB6 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 9.375% 05/01/2020 19,719 2,625
25,000.000

268787AD0 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 6.375% 06/15/2023 16,750 500
25,000.000

268787AH1 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 9.375% 05/01/2024 15,101 4,588
20,000.000

268787AF5 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 8.000% 02/15/2025 45,175 14,138
65,000.000

268787AJ7 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 7.750% 05/15/2026 201,000 178,988
201,000.000

29444UAM8 EQUINIX INC CALLABLE NOTES FIXED 5.375% SEMI-ANN. 5.375% 04/01/2023 102,094 102,000
100,000.000

29444UAQ9 EQUINIX INC CALLABLE NOTES FIXED 5.875% SEMI-ANN. 5.875% 01/15/2026 50,750 52,938
50,000.000

26907YAA2 ESH HOSPITALITY INC CALLABLE NOTES FIXED SEMI-ANN. 5.250% 05/01/2025 25,125 25,594
25,000.000

30034VAB4 EVERI PAYMENTS INC CALLABLE NOTES FIXED SEMI-ANN. 7.500% 12/15/2025 76,500 78,375
75,000.000

811054AG0 EW SCRIPPS CO/THE CALLABLE NOTES FIXED 5 SEMI-ANN. 5.125% 05/15/2025 24,250 24,125
25,000.000

30162RAA9 EXELA INTERMEDIATE LLC / EXELA FINANCE I SEMI-ANN. 10.000% 07/15/2023 25,531 20,281
25,000.000

30227KAE9 EXTERRAN ENERGY SOLUTIONS LP / EES FINAN SEMI-ANN. 8.125% 05/01/2025 26,766 25,313
25,000.000

30227MAB1 EXTRACTION OIL & GAS INC CALLABLE NOTES SEMI-ANN. 5.625% 02/01/2026 48,313 40,250
50,000.000

31659HAQ4 Fieldwood Energy LLC - 31659HAQ4 SEMI-ANN. 0.000% 04/11/2022 406,000 372,562
400,000.000

30575FAA6 FAIRSTONE FINANCIAL INC CALLABLE NOTES F SEMI-ANN. 7.875% 07/15/2024 49,742 50,938
50,000.000
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315786AC7 FIDELITY & GUARANTY LIFE HOLDINGS INC CA SEMI-ANN. 5.500% 05/01/2025 49,750 51,875
50,000.000

319963BN3 FIRST DATA CORP CALLABLE NOTES FIXED 5.3 SEMI-ANN. 5.375% 08/15/2023 25,400 25,450
25,000.000

32008DAB2 FIRST DATA CORP CALLABLE NOTES FIXED 5.7 SEMI-ANN. 5.750% 01/15/2024 100,875 102,813
100,000.000

32008DAA4 FIRST DATA CORP CALLABLE NOTES FIXED 5% SEMI-ANN. 5.000% 01/15/2024 25,563 25,613
25,000.000

335934AP0 FIRST QUANTUM MINERALS LTD CALLABLE NOTE SEMI-ANN. 6.500% 03/01/2024 192,000 187,000
200,000.000

335934AL9 FIRST QUANTUM MINERALS LTD CALLABLE NOTE SEMI-ANN. 7.500% 04/01/2025 417,585 398,790
422,000.000

33936YAC9 FLEX ACQUISITION CO INC CALLABLE NOTES F SEMI-ANN. 7.875% 07/15/2026 25,000 23,000
25,000.000

346232AD3 FORESTAR GROUP INC CALLABLE NOTES FIXED SEMI-ANN. 8.000% 04/15/2024 25,000 26,219
25,000.000

34960PAB7 FORTRESS TRANSPORTATION & INFRASTRUCTURE SEMI-ANN. 6.500% 10/01/2025 24,625 25,750
25,000.000

35671DBH7 FREEPORT-MCMORAN INC CALLABLE NOTES FIXE SEMI-ANN. 4.000% 11/14/2021 24,750 25,469
25,000.000

35671DBJ3 FREEPORT-MCMORAN INC CALLABLE NOTES FIXE SEMI-ANN. 5.400% 11/14/2034 46,109 47,875
50,000.000

35906AAW8 FRONTIER COMMUNICATIONS CORP CALLABLE NO SEMI-ANN. 10.500% 09/15/2022 221,115 169,375
250,000.000

35906ABC1 FRONTIER COMMUNICATIONS CORP CALLABLE NO SEMI-ANN. 8.000% 04/01/2027 26,031 26,000
25,000.000

362438AA1 GARDA WORLD SECURITY CORP CALLABLE NOTES SEMI-ANN. 8.750% 05/15/2025 105,750 98,750
100,000.000

366651AB3 GARTNER INC CALLABLE NOTES FIXED 5.125% SEMI-ANN. 5.125% 04/01/2025 25,250 25,638
25,000.000

36760BAE9 GATEWAY CASINOS & ENTERTAINMENT LTD CALL SEMI-ANN. 8.250% 03/01/2024 25,500 26,313
25,000.000
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8D1336B GATEWAY CASINOS AND ENTERTAINMENT - TERM SEMI-ANN. 0.000% 03/13/2025 24,719 24,503
24,750.000

36166TAA8 GCI LLC CALLABLE NOTES FIXED 6.625% 15/J SEMI-ANN. 6.625% 06/15/2024 50,313 52,390
50,000.000

37185LAK8 GENESIS ENERGY LP / GENESIS ENERGY FINAN SEMI-ANN. 6.250% 05/15/2026 393,600 394,625
410,000.000

37247DAM8 GENWORTH HOLDINGS INC CALLABLE NOTES FIX SEMI-ANN. 7.700% 06/15/2020 50,906 50,125
50,000.000

361841AD1 GLP CAPITAL LP / GLP FINANCING II INC CA SEMI-ANN. 4.875% 11/01/2020 76,625 76,302
75,000.000

38016LAA3 GO DADDY OPERATING CO LLC / GD FINANCE C SEMI-ANN. 5.250% 12/01/2027 50,375 51,750
50,000.000

380355AB3 GOEASY LTD CALLABLE NOTES FIXED 7.875% 0 SEMI-ANN. 7.875% 11/01/2022 26,188 26,188
25,000.000

381013AA9 GOLDEN ENTERTAINMENT INC CALLABLE NOTES SEMI-ANN. 7.625% 04/15/2026 25,000 25,563
25,000.000

38113YAE9 GOLDEN NUGGET INC CALLABLE NOTES FIXED 6 SEMI-ANN. 6.750% 10/15/2024 25,063 25,750
25,000.000

38113YAC3 GOLDEN NUGGET INC CALLABLE NOTES FIXED 8 SEMI-ANN. 8.750% 10/01/2025 268,077 270,255
258,000.000

389375AJ5 GRAY TELEVISION INC CALLABLE NOTES FIXED SEMI-ANN. 5.875% 07/15/2026 122,313 129,688
125,000.000

389284AA8 GRAY TELEVISION INC CALLABLE NOTES FIXED SEMI-ANN. 7.000% 05/15/2027 26,500 27,063
25,000.000

397624AH0 GREIF INC CALLABLE NOTES FIXED 6.5% 01/M SEMI-ANN. 6.500% 03/01/2027 25,000 25,813
25,000.000

398433AH5 GRIFFON CORP CALLABLE NOTES FIXED 5.25% SEMI-ANN. 5.250% 03/01/2022 101,250 99,500
100,000.000

398545AA1 GRINDING MEDIA INC / MOLY-COP ALTASTEEL SEMI-ANN. 7.375% 12/15/2023 26,584 23,688
25,000.000

402635AL0 GULFPORT ENERGY CORP CALLABLE NOTES FIXE SEMI-ANN. 6.375% 05/15/2025 42,219 38,688
50,000.000
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412690AD1 HARLAND CLARKE HOLDINGS CORP CALLABLE NO SEMI-ANN. 6.875% 03/01/2020 65,120 63,120
64,000.000

418751AA1 HAT HOLDINGS I LLC / HAT HOLDINGS II LLC SEMI-ANN. 5.250% 07/15/2024 25,000 25,500
25,000.000

40412CAC5 HCA HOLDINGS INC CALLABLE NOTES FIXED 6. SEMI-ANN. 6.250% 02/15/2021 103,956 104,750
100,000.000

404121AH8 HCA INC CALLABLE NOTES FIXED 5.375% 01/S SEMI-ANN. 5.375% 09/01/2026 50,469 53,875
50,000.000

404121AG0 HCA INC CALLABLE NOTES FIXED 5.875% 01/M SEMI-ANN. 5.875% 05/01/2023 79,969 81,554
75,000.000

404121AD7 HCA INC CALLABLE NOTES FIXED 7.5% 15/FEB SEMI-ANN. 7.500% 02/15/2022 220,931 220,500
200,000.000

421924BK6 HEALTHSOUTH CORP CALLABLE NOTES FIXED 5. SEMI-ANN. 5.750% 11/01/2024 23,374 23,421
23,000.000

422704AD8 HECLA MINING CO CALLABLE NOTES FIXED 6.8 SEMI-ANN. 6.875% 05/01/2021 191,639 189,946
199,000.000

42824CAZ2 HEWLETT PACKARD ENTERPRISE CO CALLABLE N SEMI-ANN. 2.100% 10/04/2019 743,738 748,950
750,000.000

428303AM3 HEXION INC / HEXION NOVA SCOTIA FINANCE SEMI-ANN. 9.000% 11/15/2020 18,719 4,250
25,000.000

42829LAD6 HEXION INC CALLABLE NOTES FIXED 10.375% SEMI-ANN. 10.375% 02/01/2022 49,063 39,000
50,000.000

42829LAE4 HEXION INC CALLABLE NOTES FIXED 13.75% 0 SEMI-ANN. 13.750% 02/01/2022 21,000 4,313
25,000.000

42829LAF1 HEXION INC CALLABLE NOTES FIXED 7.875% 1 SEMI-ANN. 7.875% 07/15/2027 25,313 25,188
25,000.000

431318AS3 HILCORP ENERGY I LP / HILCORP FINANCE CO SEMI-ANN. 6.250% 11/01/2028 25,094 25,156
25,000.000

432833AD3 HILTON DOMESTIC OPERATING CO INC CALLABL SEMI-ANN. 5.125% 05/01/2026 99,766 104,375
100,000.000

432833AE1 HILTON DOMESTIC OPERATING CO INC CALLABL SEMI-ANN. 4.875% 01/15/2030 25,000 25,750
25,000.000
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8E1712B HILTON WORLDWIDE FINANCE LL LX181074 LOA SEMI-ANN. 0.000% 06/17/2026 74,500 75,128
75,000.000

432891AH2 HILTON WORLDWIDE FINANCE LLC / HILTON WO SEMI-ANN. 4.625% 04/01/2025 25,094 25,594
25,000.000

44267DAB3 HOWARD HUGHES CORP/THE CALLABLE NOTES FI SEMI-ANN. 5.375% 03/15/2025 23,875 25,719
25,000.000

9D2331B HUB INTERNATIONAL LTD - TERM LOAN B BL26 SEMI-ANN. 0.000% 04/25/2025 24,750 24,175
24,750.000

444454AF9 HUGHES SATELLITE SYSTEMS CORP CALLABLE N SEMI-ANN. 6.625% 08/01/2026 444,338 465,704
443,000.000

445587AC2 HUNT COS INC CALLABLE NOTES FIXED 6.25% SEMI-ANN. 6.250% 02/15/2026 24,375 23,594
25,000.000

LX1661370 Immucor, Inc. - LX1661370 SEMI-ANN. 0.000% 06/15/2021 286,650 293,633
294,000.230

449253AB9 IAA INC CALLABLE NOTES FIXED 5.5% 15/JUN SEMI-ANN. 5.500% 06/15/2027 25,313 26,000
25,000.000

450913AE8 IAMGOLD CORP CALLABLE NOTES FIXED 7% 15/ SEMI-ANN. 7.000% 04/15/2025 144,686 151,110
146,000.000

451102AX5 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 6.000% 08/01/2020 25,125 25,038
25,000.000

451102BF3 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 5.875% 02/01/2022 25,344 25,250
25,000.000

451102BQ9 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 6.375% 12/15/2025 361,545 366,467
359,000.000

451102BR7 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 6.250% 05/15/2026 375,692 380,156
375,000.000

45174HBC0 IHEARTCOMMUNICATIONS INC CALLABLE NOTES SEMI-ANN. 6.375% 05/01/2026 26,031 26,531
25,000.000

45672NAG6 INFOR US INC CALLABLE NOTES FIXED 6.5% 1 SEMI-ANN. 6.500% 05/15/2022 204,020 203,520
200,000.000

45827AAD5 INTELSAT CONNECT FINANCE SA CALLABLE NOT SEMI-ANN. 9.500% 02/15/2023 178,416 160,185
181,000.000
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45824TBA2 INTELSAT JACKSON HOLDINGS SA CALLABLE NO SEMI-ANN. 8.500% 10/15/2024 425,094 420,750
425,000.000

45824TAY1 INTELSAT JACKSON HOLDINGS SA CALLABLE NO SEMI-ANN. 9.750% 07/15/2025 109,211 114,240
112,000.000

458204AQ7 INTELSAT LUXEMBOURG SA CALLABLE BOND FIX SEMI-ANN. 8.125% 06/01/2023 41,063 38,625
50,000.000

748767AF7 IQVIA INC CALLABLE NOTES FIXED 4.875% 15 SEMI-ANN. 4.875% 05/15/2023 24,781 25,656
25,000.000

0E3895B IQVIA INC. LX173964 2018 USD TERM LOAN B SEMI-ANN. 0.000% 06/07/2025 24,632 24,773
24,874.380

44988MAA3 IRB HOLDING CORP CALLABLE NOTES FIXED 6. SEMI-ANN. 6.750% 02/15/2026 47,500 50,125
50,000.000

465740AA6 ITRON INC CALLABLE NOTES FIXED 5% 15/JAN SEMI-ANN. 5.000% 01/15/2026 149,625 153,375
150,000.000

46647DAA1 JACK OHIO FINANCE LLC / JACK OHIO FINANC SEMI-ANN. 6.750% 11/15/2021 51,375 51,360
50,000.000

46647DAB9 JACK OHIO FINANCE LLC / JACK OHIO FINANC SEMI-ANN. 10.250% 11/15/2022 54,750 53,625
50,000.000

469815AH7 JACOBS ENTERTAINMENT INC CALLABLE NOTES SEMI-ANN. 7.875% 02/01/2024 26,375 26,594
25,000.000

47032FAA7 JAMES HARDIE INTERNATIONAL FINANCE DAC C SEMI-ANN. 4.750% 01/15/2025 98,980 102,263
101,000.000

47032FAB5 JAMES HARDIE INTERNATIONAL FINANCE DAC C SEMI-ANN. 5.000% 01/15/2028 88,953 90,545
91,000.000

730481AJ7 JB POINDEXTER & CO INC CALLABLE BOND FIX SEMI-ANN. 7.125% 04/15/2026 25,344 25,438
25,000.000

46650CAA7 JBS INVESTMENTS II GMBH CALLABLE NOTES F SEMI-ANN. 7.000% 01/15/2026 203,000 216,500
200,000.000

472141AA8 JBS USA LUX SA / JBS USA FINANCE INC CAL SEMI-ANN. 6.750% 02/15/2028 370,113 415,800
385,000.000

46590XAA4 JBS USA LUX SA / JBS USA FOOD CO / JBS U SEMI-ANN. 6.500% 04/15/2029 350,000 381,063
350,000.000
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708160CD6 JC PENNEY CORP INC CALLABLE NOTES FIXED SEMI-ANN. 8.625% 03/15/2025 23,344 12,250
25,000.000

832696AF5 JM SMUCKER CO/THE CALLABLE NOTES FIXED 2 SEMI-ANN. 2.500% 03/15/2020 1,492,845 1,499,640
1,500,000.000

47987LAA9 JONAH ENERGY LLC / JONAH ENERGY FINANCE SEMI-ANN. 7.250% 10/15/2025 260,413 147,645
306,000.000

48126HAA8 JPMORGAN CHASE & CO CALLABLE BOND VARIAB SEMI-ANN. FLOATING 12/31/2164 24,813 26,281
25,000.000

48126HAC4 JPMORGAN CHASE & CO CALLABLE BOND VARIAB SEMI-ANN. FLOATING 12/31/2164 25,656 26,933
25,000.000

466253AA9 J2 CLOUD SERVICES LLC / J2 GLOBAL CO-OBL SEMI-ANN. 6.000% 07/15/2025 25,656 26,188
25,000.000

48238TAA7 KAR AUCTION SERVICES INC CALLABLE NOTES SEMI-ANN. 5.125% 06/01/2025 24,156 25,375
25,000.000

487526AA3 KEHE DISTRIBUTORS LLC / KEHE FINANCE COR SEMI-ANN. 7.625% 08/15/2021 222,750 223,313
225,000.000

67109EAA6 KENAN ADVANTAGE GROUP INC/THE CALLABLE N SEMI-ANN. 7.875% 07/31/2023 331,038 292,500
325,000.000

489399AG0 KENNEDY-WILSON INC CALLABLE NOTES FIXED SEMI-ANN. 5.875% 04/01/2024 124,063 127,500
125,000.000

48250NAA3 KFC HOLDING CO/PIZZA HUT HOLDINGS LLC/TA SEMI-ANN. 5.000% 06/01/2024 50,188 51,688
50,000.000

48250NAC9 KFC HOLDING CO/PIZZA HUT HOLDINGS LLC/TA SEMI-ANN. 4.750% 06/01/2027 24,609 25,625
25,000.000

49377PAA4 KGA ESCROW LLC CALLABLE NOTES FIXED 7.5% SEMI-ANN. 7.500% 08/15/2023 142,000 147,325
142,000.000

50540RAR3 LABORATORY CORP OF AMERICA HOLDINGS CALL SEMI-ANN. 2.625% 02/01/2020 350,141 352,218
352,000.000

505742AD8 LADDER CAPITAL FINANCE HOLDINGS LLLP / L SEMI-ANN. 5.875% 08/01/2021 102,500 101,500
100,000.000

513075BE0 LAMAR MEDIA CORP CALLABLE NOTES FIXED 5% SEMI-ANN. 5.000% 05/01/2023 25,475 25,438
25,000.000
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4D0553B LANDRY'S RESTAURANTS (GOLDEN NUGGET) TER SEMI-ANN. 0.000% 10/04/2023 24,524 24,696
24,865.560

516806AD8 LAREDO PETROLEUM INC CALLABLE NOTES FIXE SEMI-ANN. 5.625% 01/15/2022 163,133 162,313
175,000.000

50177WAA9 LBC TANK TERMINALS HOLDING NETHERLANDS B SEMI-ANN. 6.875% 05/15/2023 447,798 435,600
440,000.000

526057CM4 LENNAR CORP CALLABLE NOTES FIXED 6.25% 1 SEMI-ANN. 6.250% 12/15/2021 132,344 131,875
125,000.000

527298BD4 LEVEL 3 FINANCING INC CALLABLE NOTES FIX SEMI-ANN. 5.375% 08/15/2022 25,219 25,031
25,000.000

527298BK8 LEVEL 3 FINANCING INC CALLABLE NOTES FIX SEMI-ANN. 5.375% 01/15/2024 98,750 102,250
100,000.000

527298BC6 LEVEL 3 FINANCING INC CALLABLE NOTES FIX SEMI-ANN. 5.625% 02/01/2023 25,125 25,219
25,000.000

9C6628B LEVEL 3 FINANCING 1L TL-B LX160334 SEMI-ANN. 0.000% 02/15/2024 24,861 24,834
25,000.000

53627NAC5 LIONS GATE CAPITAL HOLDINGS LLC CALLABLE SEMI-ANN. 6.375% 02/01/2024 25,000 26,281
25,000.000

53627NAA9 LIONS GATE CAPITAL HOLDINGS LLC CALLABLE SEMI-ANN. 5.875% 11/01/2024 26,000 25,625
25,000.000

8D4263B LIONS GATE ENTERTAINMENT CORP. 2018 TL B SEMI-ANN. 0.000% 03/19/2025 22,088 21,986
22,087.500

536797AC7 LITHIA MOTORS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.250% 08/01/2025 177,625 180,250
175,000.000

538034AN9 LIVE NATION ENTERTAINMENT INC CALLABLE N SEMI-ANN. 5.625% 03/15/2026 50,156 52,375
50,000.000

50212YAB0 LPL HOLDINGS INC CALLABLE NOTES FIXED 5. SEMI-ANN. 5.750% 09/15/2025 416,254 429,975
420,000.000

5D9703B LTF MERGER (LIFE TIME FTITNESS) - NEW 20 SEMI-ANN. 0.000% 06/15/2022 98,599 98,531
98,805.920

54910HAA6 LTF MERGER SUB INC CALLABLE NOTES FIXED SEMI-ANN. 8.500% 06/15/2023 131,125 127,656
125,000.000
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55305BAQ4 M/I HOMES INC CALLABLE NOTES FIXED 5.625 SEMI-ANN. 5.625% 08/01/2025 193,000 203,000
200,000.000

LX1395580 MediArena TLB/Ende/AP NMT Acq - LX139558 SEMI-ANN. 0.000% 08/13/2021 197,426 196,608
197,409.350

561233AA5 MALLINCKRODT INTERNATIONAL FINANCE SA / SEMI-ANN. 5.750% 08/01/2022 90,560 85,140
99,000.000

561233AD9 MALLINCKRODT INTERNATIONAL FINANCE SA / SEMI-ANN. 5.625% 10/15/2023 50,288 43,035
57,000.000

561233AC1 MALLINCKRODT INTERNATIONAL FINANCE SA / SEMI-ANN. 5.500% 04/15/2025 74,414 58,290
87,000.000

1E7574B MARRIOTT OWNERSHIP RESORTS, INC. TERM LO SEMI-ANN. 0.000% 08/09/2025 24,751 24,917
24,875.000

571748AY8 MARSH & MCLENNAN COS INC CALLABLE NOTES SEMI-ANN. 2.350% 03/06/2020 994,090 999,520
1,000,000.000

575385AB5 MASONITE INTERNATIONAL CORP CALLABLE NOT SEMI-ANN. 5.750% 09/15/2026 25,000 25,781
25,000.000

57665RAJ5 MATCH GROUP INC CALLABLE NOTES FIXED 5.6 SEMI-ANN. 5.625% 02/15/2029 25,656 26,375
25,000.000

57665RAG1 MATCH GROUP INC CALLABLE NOTES FIXED 5% SEMI-ANN. 5.000% 12/15/2027 25,094 26,154
25,000.000

57665RAF3 MATCH GROUP INC CALLABLE NOTES FIXED 6.3 SEMI-ANN. 6.375% 06/01/2024 53,500 52,500
50,000.000

57701RAH5 MATTAMY GROUP CORP CALLABLE NOTES FIXED SEMI-ANN. 6.500% 10/01/2025 207,230 223,395
212,000.000

577128AA9 MATTHEWS INTERNATIONAL CORP CALLABLE NOT SEMI-ANN. 5.250% 12/01/2025 24,031 24,531
25,000.000

12429TAD6 MAUSER PACKAGING SOLUTIONS HOLDING CO CA SEMI-ANN. 5.500% 04/15/2024 203,500 200,100
200,000.000

12429TAE4 MAUSER PACKAGING SOLUTIONS HOLDING CO CA SEMI-ANN. 7.250% 04/15/2025 200,780 202,650
210,000.000

552704AB4 MEG ENERGY CORP CALLABLE NOTES FIXED 6.3 SEMI-ANN. 6.375% 01/30/2023 23,828 23,813
25,000.000
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588056AX9 MERCER INTERNATIONAL INC CALLABLE NOTES SEMI-ANN. 7.375% 01/15/2025 25,000 26,563
25,000.000

588056AU5 MERCER INTERNATIONAL INC CALLABLE NOTES SEMI-ANN. 6.500% 02/01/2024 25,813 25,875
25,000.000

59001AAY8 MERITAGE HOMES CORP CALLABLE NOTES FIXED SEMI-ANN. 6.000% 06/01/2025 77,531 80,250
75,000.000

552848AF0 MGIC INVESTMENT CORP CALLABLE NOTES FIXE SEMI-ANN. 5.750% 08/15/2023 25,938 27,125
25,000.000

552953CB5 MGM RESORTS INTERNATIONAL CALLABLE NOTES SEMI-ANN. 5.250% 03/31/2020 152,769 152,438
150,000.000

552953BX8 MGM RESORTS INTERNATIONAL CALLABLE NOTES SEMI-ANN. 7.750% 03/15/2022 54,719 55,750
50,000.000

552953CF6 MGM RESORTS INTERNATIONAL CALLABLE NOTES SEMI-ANN. 5.500% 04/15/2027 25,406 26,219
25,000.000

552953CC3 MGM RESORTS INTERNATIONAL CALLABLE NOTES SEMI-ANN. 6.000% 03/15/2023 25,372 27,094
25,000.000

595112BC6 MICRON TECHNOLOGY INC CALLABLE NOTES FIX SEMI-ANN. 5.500% 02/01/2025 50,344 51,438
50,000.000

59563KAA8 MIDAS INTERMEDIATE HOLDCO II LLC / MIDAS SEMI-ANN. 7.875% 10/01/2022 23,188 23,813
25,000.000

59565XAB6 MIDCONTINENT COMMUNICATIONS / MIDCONTINE SEMI-ANN. 6.875% 08/15/2023 184,975 181,563
175,000.000

603051AA1 MINERAL RESOURCES LTD CALLABLE NOTES FIX SEMI-ANN. 8.125% 05/01/2027 25,000 26,031
25,000.000

61965RAA3 MOSS CREEK RESOURCES HOLDINGS INC CALLAB SEMI-ANN. 7.500% 01/15/2026 46,220 42,625
50,000.000

553283AB8 MPH ACQUISITION HOLDINGS LLC CALLABLE NO SEMI-ANN. 7.125% 06/01/2024 50,656 46,885
50,000.000

55342UAE4 MPT OPERATING PARTNERSHIP LP / MPT FINAN SEMI-ANN. 5.500% 05/01/2024 25,688 25,625
25,000.000

7E5393B MRO HOLDINGS - TERM LOAN BL2990234 SEMI-ANN. 0.000% 06/04/2026 24,875 24,875
25,000.000
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55354GAA8 MSCI INC CALLABLE NOTES FIXED 5.25% 15/N SEMI-ANN. 5.250% 11/15/2024 25,375 25,813
25,000.000

624758AE8 MUELLER WATER PRODUCTS INC CALLABLE NOTE SEMI-ANN. 5.500% 06/15/2026 145,980 148,320
144,000.000

625383AA2 MULTI-COLOR CORP CALLABLE NOTES FIXED 6. SEMI-ANN. 6.125% 12/01/2022 25,656 25,781
25,000.000

3D1492B MULTIPLAN INC BOND ZERO CPN 07/JUN/2023 SEMI-ANN. 0.000% 06/07/2023 23,074 23,202
23,202.060

626717AJ1 MURPHY OIL CORP CALLABLE NOTES FIXED 5.7 SEMI-ANN. 5.750% 08/15/2025 74,156 77,730
75,000.000

626717AH5 MURPHY OIL CORP CALLABLE NOTES FIXED 6.8 SEMI-ANN. 6.875% 08/15/2024 25,375 26,250
25,000.000

62704PAM5 MURRAY ENERGY CORP CALLABLE NOTES FIXED SEMI-ANN. FLOATING 04/15/2024 73,277 26,748
132,091.000

62957HAF2 NABORS INDUSTRIES INC CALLABLE NOTES FIX SEMI-ANN. 5.750% 02/01/2025 41,594 44,313
50,000.000

632347AC4 NATHAN'S FAMOUS INC CALLABLE NOTES FIXED SEMI-ANN. 6.625% 11/01/2025 409,000 392,500
400,000.000

93369KAA3 NATIONSTAR MORTGAGE HOLDINGS INC CALLABL SEMI-ANN. 8.125% 07/15/2023 25,000 25,500
25,000.000

78442FEJ3 NAVIENT CORP CALLABLE MEDIUM TERM NOTE F SEMI-ANN. 8.000% 03/25/2020 77,458 77,625
RATINGS: BA1 BBB- 75,000.000

63938CAC2 NAVIENT CORP CALLABLE NOTES FIXED 5.875% SEMI-ANN. 5.875% 03/25/2021 51,206 51,938
50,000.000

63938CAH1 NAVIENT CORP CALLABLE NOTES FIXED 6.75% SEMI-ANN. 6.750% 06/25/2025 204,500 206,500
200,000.000

63938CAJ7 NAVIENT CORP CALLABLE NOTES FIXED 6.75% SEMI-ANN. 6.750% 06/15/2026 25,000 25,938
25,000.000

5D2247B NAVISTAR INC TLB 1L CL: TLB LX169275 SEMI-ANN. 0.000% 11/02/2024 74,703 74,005
74,062.500

62886HAN1 NCL CORP LTD CALLABLE NOTES FIXED 4.75% SEMI-ANN. 4.750% 12/15/2021 25,063 25,406
25,000.000
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62886EAJ7 NCR CORP CALLABLE NOTES FIXED 5% 15/JUL/ SEMI-ANN. 5.000% 07/15/2022 25,031 25,212
25,000.000

64021VAC6 NEIMAN MARCUS GROUP LTD LLC / NEIMAN MAR SEMI-ANN. 8.750% 10/25/2024 15,017 8,780
20,690.000

64073KAA1 NEPTUNE ENERGY BONDCO PLC CALLABLE NOTES SEMI-ANN. 6.625% 05/15/2025 173,138 173,565
171,000.000

64110LAE6 NETFLIX INC CALLABLE NOTES FIXED 5.375% SEMI-ANN. 5.375% 02/01/2021 25,781 25,844
25,000.000

64110LAU0 NETFLIX INC CALLABLE NOTES FIXED 5.375% SEMI-ANN. 5.375% 11/15/2029 225,000 238,993
225,000.000

64110LAJ5 NETFLIX INC CALLABLE NOTES FIXED 5.5% 15 SEMI-ANN. 5.500% 02/15/2022 25,844 26,281
25,000.000

64110LAR7 NETFLIX INC CALLABLE NOTES FIXED 6.375% SEMI-ANN. 6.375% 05/15/2029 25,000 28,351
25,000.000

AAI9921L9 NEW DAY ALUMINUM LLC BOND VARIABLE 28/OC QUARTERLY FLOATING 10/28/2020 4,701 0
4,700.780

644274AF9 NEW ENTERPRISE STONE & LIME CO INC CALLA SEMI-ANN. 6.250% 03/15/2026 75,375 76,125
75,000.000

651229AW6 NEWELL BRANDS INC CALLABLE NOTES FIXED 4 SEMI-ANN. 4.200% 04/01/2026 92,323 97,395
98,000.000

8E2266B NEXSTAR BROADCASTING, INC.LX181024 TERM SEMI-ANN. 0.000% 06/19/2026 24,875 24,938
25,000.000

65343HAA9 NEXSTAR ESCROW INC CALLABLE NOTES FIXED SEMI-ANN. 5.625% 07/15/2027 345,688 353,194
345,000.000

65342QAK8 NEXTERA ENERGY OPERATING PARTNERS LP CAL SEMI-ANN. 4.250% 07/15/2024 277,000 278,737
277,000.000

65342QAB8 NEXTERA ENERGY OPERATING PARTNERS LP CAL SEMI-ANN. 4.500% 09/15/2027 22,625 24,688
25,000.000

65342RAA8 NFP CORP CALLABLE NOTES FIXED 6.875% 15/ SEMI-ANN. 6.875% 07/15/2025 176,103 173,198
175,000.000

65410CAA8 NIELSEN CO LUXEMBOURG SARL/THE CALLABLE SEMI-ANN. 5.500% 10/01/2021 25,219 25,094
25,000.000
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65409QBB7 NIELSEN FINANCE LLC / NIELSEN FINANCE CO SEMI-ANN. 5.000% 04/15/2022 166,600 169,575
170,000.000

65504LAP2 NOBLE HOLDING INTERNATIONAL LTD CALLABLE SEMI-ANN. 7.750% 01/15/2024 32,853 29,738
39,000.000

65504LAQ0 NOBLE HOLDING INTERNATIONAL LTD CALLABLE SEMI-ANN. 7.875% 02/01/2026 21,344 21,508
25,000.000

549463AE7 NOKIA OF AMERICA CORP NOTES FIXED 6.45% SEMI-ANN. 6.450% 03/15/2029 26,031 24,875
RATINGS: B1 B 25,000.000

66727WAA0 NORTHWEST ACQUISITIONS ULC / DOMINION FI SEMI-ANN. 7.125% 11/01/2022 284,280 190,440
276,000.000

412418AA3 NORTHWEST HARDWOODS INC CALLABLE NOTES F SEMI-ANN. 7.500% 08/01/2021 22,813 15,000
25,000.000

66977WAP4 NOVA CHEMICALS CORP CALLABLE NOTES FIXED SEMI-ANN. 5.000% 05/01/2025 24,000 26,125
25,000.000

670001AA4 NOVELIS CORP CALLABLE NOTES FIXED 6.25% SEMI-ANN. 6.250% 08/15/2024 77,906 78,635
75,000.000

629377CH3 NRG ENERGY INC CALLABLE NOTES FIXED 5.25 SEMI-ANN. 5.250% 06/15/2029 264,125 281,820
264,000.000

629377CC4 NRG ENERGY INC CALLABLE NOTES FIXED 6.62 SEMI-ANN. 6.625% 01/15/2027 26,844 27,156
25,000.000

67059TAF2 NUSTAR LOGISTICS LP CALLABLE NOTES FIXED SEMI-ANN. 6.000% 06/01/2026 25,000 25,875
25,000.000

674215AK4 OASIS PETROLEUM INC CALLABLE NOTES FIXED SEMI-ANN. 6.250% 05/01/2026 45,990 48,250
50,000.000

674215AE8 OASIS PETROLEUM INC CALLABLE NOTES FIXED SEMI-ANN. 6.875% 01/15/2023 88,780 90,000
90,000.000

67777LAC7 OI EUROPEAN GROUP BV CALLABLE NOTES FIXE SEMI-ANN. 4.000% 03/15/2023 71,625 75,375
75,000.000

9D9030B OMNIA PARTNERS - INITIAL TERM LOAN (FIRS SEMI-ANN. 0.000% 05/16/2025 49,376 49,066
49,687.250

683715AB2 OPEN TEXT CORP CALLABLE NOTES FIXED 5.87 SEMI-ANN. 5.875% 06/01/2026 103,812 105,780
100,000.000

FD491 PAGE 37
SCHEDULE H (FORM 5500 - 4I-1) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF ASSETS HELD FOR
INVESTMENT PURPOSES AT END OF YEAR BASE CURRENCY: USD AS OF JUNE 30,2019

JPMorgan Investor Services Delta Pilots Disability and Survivorship Plan

EIN: 58-0218548

Plan Number: 504

June 30, 2019



IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

22663AAA7 ORTHO-CLINICAL DIAGNOSTICS INC / ORTHO-C SEMI-ANN. 6.625% 05/15/2022 745,389 728,665
763,000.000

69007TAB0 OUTFRONT MEDIA CAPITAL LLC / OUTFRONT ME SEMI-ANN. 5.000% 08/15/2027 25,000 25,593
25,000.000

69073TAS2 OWENS-BROCKWAY GLASS CONTAINER INC NOTES SEMI-ANN. 6.375% 08/15/2025 25,688 27,250
25,000.000

69145LAA2 OXFORD FINANCE LLC / OXFORD FINANCE CO-I SEMI-ANN. 6.375% 12/15/2022 203,500 205,000
200,000.000

694308GJ0 PACIFIC GAS & ELECTRIC CO CALLABLE NOTES SEMI-ANN. 5.800% 03/01/2037 44,188 54,625
50,000.000

694308GS0 PACIFIC GAS & ELECTRIC CO CALLABLE NOTES SEMI-ANN. 5.400% 01/15/2040 20,688 26,875
25,000.000

694308HF7 PACIFIC GAS & ELECTRIC CO CALLABLE NOTES SEMI-ANN. 5.125% 11/15/2043 45,063 51,188
50,000.000

69867DAC2 PANTHER BF AGGREGATOR 2 LP / PANTHER FIN SEMI-ANN. 8.500% 05/15/2027 50,063 51,375
50,000.000

69888XAA7 PAR PHARMACEUTICAL INC CALLABLE NOTES FI SEMI-ANN. 7.500% 04/01/2027 170,000 166,600
170,000.000

3D3734B PAREXEL INTERNATIONAL - INITIAL TERM LOA SEMI-ANN. 0.000% 08/11/2024 23,430 22,539
23,469.210

70014LAA8 PARK AEROSPACE HOLDINGS LTD CALLABLE NOT SEMI-ANN. 5.250% 08/15/2022 25,344 26,395
25,000.000

700677AR8 PARK-OHIO INDUSTRIES INC CALLABLE NOTES SEMI-ANN. 6.625% 04/15/2027 26,125 25,000
25,000.000

70137TAL9 PARKLAND FUEL CORP CALLABLE NOTES FIXED SEMI-ANN. 6.000% 04/01/2026 25,000 25,563
25,000.000

701885AB1 PARSLEY ENERGY LLC / PARSLEY FINANCE COR SEMI-ANN. 6.250% 06/01/2024 26,500 26,000
25,000.000

70338PAC4 PATTERN ENERGY GROUP INC CALLABLE NOTES SEMI-ANN. 5.875% 02/01/2024 281,875 279,125
275,000.000

69318FAG3 PBF HOLDING CO LLC / PBF FINANCE CORP CA SEMI-ANN. 7.250% 06/15/2025 369,671 372,910
356,000.000
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69318UAB1 PBF LOGISTICS LP / PBF LOGISTICS FINANCE SEMI-ANN. 6.875% 05/15/2023 108,659 110,344
107,000.000

69327RAG6 PDC ENERGY INC CALLABLE BOND FIXED 6.125 SEMI-ANN. 6.125% 09/15/2024 25,719 25,000
25,000.000

70457LAA2 PEABODY ENERGY CORP CALLABLE NOTES FIXED SEMI-ANN. 6.000% 03/31/2022 314,949 320,434
313,000.000

70959WAG8 PENSKE AUTOMOTIVE GROUP INC CALLABLE BON SEMI-ANN. 5.500% 05/15/2026 97,750 104,250
100,000.000

69344BAA3 PGT ESCROW ISSUER INC CALLABLE NOTES FIX SEMI-ANN. 6.750% 08/01/2026 25,000 26,563
25,000.000

718546AP9 PHILLIPS 66 CALLABLE NOTES VARIABLE 15/A QUARTERLY FLOATING 04/15/2020 999,540 1,000,430
1,000,000.000

72147KAC2 PILGRIM'S PRIDE CORP CALLABLE NOTES FIXE SEMI-ANN. 5.750% 03/15/2025 117,062 125,860
124,000.000

72147KAE8 PILGRIM'S PRIDE CORP CALLABLE NOTES FIXE SEMI-ANN. 5.875% 09/30/2027 207,280 224,866
217,000.000

73107GAA1 POLARIS INTERMEDIATE CORP CALLABLE NOTES SEMI-ANN. FLOATING 12/01/2022 51,781 44,063
50,000.000

737446AL8 POST HOLDINGS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.500% 03/01/2025 25,000 25,813
25,000.000

737446AN4 POST HOLDINGS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.625% 01/15/2028 48,500 51,375
50,000.000

737446AM6 POST HOLDINGS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.750% 03/01/2027 393,000 413,000
400,000.000

74166MAA4 PRIME SECURITY SERVICES BORROWER LLC / P SEMI-ANN. 9.250% 05/15/2023 134,023 130,225
124,000.000

74166MAB2 PRIME SECURITY SERVICES BORROWER LLC / P SEMI-ANN. 5.250% 04/15/2024 25,000 25,438
25,000.000

74273XAA0 PRISO ACQUISITION CORP CALLABLE NOTES FI SEMI-ANN. 9.000% 05/15/2023 52,625 46,750
50,000.000

LX1715080 PSAV Holdings LLC 2018 1st Lien Term - L SEMI-ANN. 0.000% 02/21/2025 147,755 144,283
148,125.000
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74339DAB4 Qlik Techonologies (Project Alpha In-LX1 SEMI-ANN. 0.000% 04/26/2024 179,683 175,620
180,586.110

74733VAB6 QEP RESOURCES INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.375% 10/01/2022 5,081 4,863
5,000.000

747525AD5 QUALCOMM INC CALLABLE NOTES FIXED 2.25% SEMI-ANN. 2.250% 05/20/2020 992,040 999,670
1,000,000.000

45332JAA0 RACKSPACE HOSTING INC CALLABLE NOTES FIX SEMI-ANN. 8.625% 11/15/2024 24,875 22,938
25,000.000

75281ABA6 RANGE RESOURCES CORP CALLABLE NOTES FIXE SEMI-ANN. 5.000% 03/15/2023 23,938 23,563
25,000.000

75606DAG6 REALOGY GROUP LLC / REALOGY CO-ISSUER CO SEMI-ANN. 9.375% 04/01/2027 123,000 107,779
123,000.000

75915QAC2 REGIONALCARE HOSPITAL PARTNERS HOLDINGS SEMI-ANN. 8.250% 05/01/2023 248,739 254,387
239,000.000

76119LAA9 RESIDEO FUNDING INC CALLABLE NOTES FIXED SEMI-ANN. 6.125% 11/01/2026 25,000 25,813
25,000.000

76121QAE6 RESOURCE LABEL GROUP LLC - Term Lo-LX1 SEMI-ANN. 0.000% 11/26/2023 197,000 189,000
200,000.000

761713BT2 REYNOLDS AMERICAN INC CALLABLE NOTES FIX SEMI-ANN. 6.875% 05/01/2020 1,036,520 1,034,920
1,000,000.000

761735AT6 REYNOLDS GROUP ISSUER INC / REYNOLDS GRO SEMI-ANN. 5.125% 07/15/2023 126,563 127,344
125,000.000

767744AA3 RITCHIE BROS AUCTIONEERS INC CALLABLE NO SEMI-ANN. 5.375% 01/15/2025 24,406 25,906
25,000.000

77340RAD9 ROCKIES EXPRESS PIPELINE LLC CALLABLE NO SEMI-ANN. 7.500% 07/15/2038 28,125 28,612
RATINGS: BA1 BBB 25,000.000

779382AU4 ROWAN COS INC CALLABLE NOTES FIXED 7.375 SEMI-ANN. 7.375% 06/15/2025 47,000 38,750
50,000.000

78572XAE1 SABRA HEALTH CARE LP / SABRA CAPITAL COR SEMI-ANN. 5.500% 02/01/2021 25,406 25,344
25,000.000

794093AG9 SALEM MEDIA GROUP INC CALLABLE NOTES FIX SEMI-ANN. 6.750% 06/01/2024 21,563 21,813
25,000.000
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79970YAD7 SANCHEZ ENERGY CORP CALLABLE NOTES FIXED SEMI-ANN. 6.125% 01/15/2023 166,500 10,125
225,000.000

79970YAB1 SANCHEZ ENERGY CORP CALLABLE NOTES FIXED SEMI-ANN. 7.750% 06/15/2021 18,083 1,250
25,000.000

78410GAB0 SBA COMMUNICATIONS CORP CALLABLE NOTES F SEMI-ANN. 4.000% 10/01/2022 45,590 47,588
47,000.000

806213AA2 SCENTRE GROUP TRUST 1 / SCENTRE GROUP TR SEMI-ANN. 2.375% 11/05/2019 197,935 199,850
200,000.000

808541AA4 SCHWEITZER-MAUDUIT INTERNATIONAL INC CAL SEMI-ANN. 6.875% 10/01/2026 24,810 25,625
25,000.000

816196AQ2 SELECT MEDICAL CORP CALLABLE NOTES FIXED SEMI-ANN. 6.375% 06/01/2021 101,550 100,135
100,000.000

817565CB8 SERVICE CORP INTERNATIONAL/US CALLABLE N SEMI-ANN. 5.375% 05/15/2024 25,063 25,719
25,000.000

817565CE2 SERVICE CORP INTERNATIONAL/US CALLABLE N SEMI-ANN. 5.125% 06/01/2029 266,000 279,965
266,000.000

78412FAU8 SESI LLC CALLABLE NOTES FIXED 7.75% 15/S SEMI-ANN. 7.750% 09/15/2024 26,000 16,063
25,000.000

81783QAC9 SEVEN GENERATIONS ENERGY LTD CALLABLE NO SEMI-ANN. 5.375% 09/30/2025 48,500 48,125
50,000.000

82088KAC2 SHEA HOMES LP / SHEA HOMES FUNDING CORP SEMI-ANN. 5.875% 04/01/2023 23,625 25,500
25,000.000

822538AE4 SHELF DRILLING HOLDINGS LTD CALLABLE NOT SEMI-ANN. 8.250% 02/15/2025 25,250 23,200
25,000.000

82620KAN3 SIEMENS FINANCIERINGSMAATSCHAPPIJ NV NOT QUARTERLY FLOATING 03/16/2020 299,994 300,525
300,000.000

82967NBE7 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 4.625% 07/15/2024 300,000 306,984
300,000.000

82967NAW8 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 5.375% 07/15/2026 101,000 103,625
100,000.000

82967NBC1 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 5.500% 07/01/2029 350,313 357,945
350,000.000
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82967NBA5 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 5.000% 08/01/2027 240,625 254,350
250,000.000

78454LAK6 SM ENERGY CO CALLABLE NOTES FIXED 6.125% SEMI-ANN. 6.125% 11/15/2022 113,283 112,153
113,000.000

78454LAN0 SM ENERGY CO CALLABLE NOTES FIXED 6.75% SEMI-ANN. 6.750% 09/15/2026 246,875 234,375
250,000.000

83545GAX0 SONIC AUTOMOTIVE INC CALLABLE NOTES FIXE SEMI-ANN. 5.000% 05/15/2023 205,801 219,908
218,000.000

842587CM7 SOUTHERN CO/THE CALLABLE NOTES FIXED 2.7 SEMI-ANN. 2.750% 06/15/2020 256,817 256,794
256,000.000

85172FAK5 SPRINGLEAF FINANCE CORP CALLABLE NOTES F SEMI-ANN. 6.125% 05/15/2022 52,313 53,625
50,000.000

85172FAM1 SPRINGLEAF FINANCE CORP CALLABLE NOTES F SEMI-ANN. 6.875% 03/15/2025 75,406 82,030
75,000.000

85172FAN9 SPRINGLEAF FINANCE CORP CALLABLE NOTES F SEMI-ANN. 7.125% 03/15/2026 75,250 82,172
75,000.000

85172FAQ2 SPRINGLEAF FINANCE CORP CALLABLE NOTES F SEMI-ANN. 6.625% 01/15/2028 25,000 26,250
25,000.000

85172FAD1 SPRINGLEAF FINANCE CORP CALLABLE NOTES F SEMI-ANN. 7.750% 10/01/2021 27,063 27,344
25,000.000

852060AT9 SPRINT CAPITAL CORP CALLABLE NOTES FIXED SEMI-ANN. 8.750% 03/15/2032 188,306 202,563
RATINGS: BA3 BB- 175,000.000

85207UAK1 SPRINT CORP CALLABLE NOTES FIXED 7.625% SEMI-ANN. 7.625% 03/01/2026 634,563 691,275
650,000.000

85207UAF2 SPRINT CORP CALLABLE NOTES FIXED 7.875% SEMI-ANN. 7.875% 09/15/2023 134,938 135,781
125,000.000

852061AS9 SPRINT NEXTEL CORP CALLABLE NOTES FIXED SEMI-ANN. 6.000% 11/15/2022 25,031 26,063
25,000.000

78470VAC2 SRC ENERGY INC CALLABLE NOTES FIXED 6.25 SEMI-ANN. 6.250% 12/01/2025 151,500 136,500
150,000.000

78466CAC0 SS&C TECHNOLOGIES INC CALLABLE NOTES FIX SEMI-ANN. 5.500% 09/30/2027 400,000 415,500
400,000.000
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853496AD9 STANDARD INDUSTRIES INC/NJ CALLABLE NOTE SEMI-ANN. 4.750% 01/15/2028 563,250 595,500
600,000.000

855030AP7 STAPLES INC CALLABLE NOTES FIXED 10.75% SEMI-ANN. 10.750% 04/15/2027 24,219 24,594
25,000.000

855030AN2 STAPLES INC CALLABLE NOTES FIXED 7.5% 15 SEMI-ANN. 7.500% 04/15/2026 48,188 49,706
50,000.000

85529VAA2 STARFRUIT FINCO BV / STARFRUIT US HOLDCO SEMI-ANN. 8.000% 10/01/2026 161,595 166,455
162,000.000

858119BC3 STEEL DYNAMICS INC CALLABLE NOTES FIXED SEMI-ANN. 5.125% 10/01/2021 25,313 25,261
25,000.000

864486AJ4 SUBURBAN PROPANE PARTNERS LP/SUBURBAN EN SEMI-ANN. 5.750% 03/01/2025 146,250 151,125
150,000.000

865622BR4 SUMITOMO MITSUI BANKING CORP NOTES FIXED SEMI-ANN. 2.450% 01/16/2020 249,104 250,055
250,000.000

865622CG7 SUMITOMO MITSUI BANKING CORP NOTES VARIA QUARTERLY FLOATING 10/18/2019 1,001,377 1,000,750
1,000,000.000

86563VAF6 SUMITOMO MITSUI TRUST BANK LTD NOTES VAR QUARTERLY FLOATING 10/18/2019 806,672 802,008
800,000.000

86614RAL1 SUMMIT MATERIALS LLC / SUMMIT MATERIALS SEMI-ANN. 5.125% 06/01/2025 23,813 25,063
25,000.000

86614WAD8 SUMMIT MIDSTREAM HOLDINGS LLC / SUMMIT M SEMI-ANN. 5.750% 04/15/2025 224,438 196,875
225,000.000

86723CAF5 SUNCOKE ENERGY PARTNERS LP / SUNCOKE ENE SEMI-ANN. 7.500% 06/15/2025 348,198 326,625
335,000.000

86765LAJ6 SUNOCO LP / SUNOCO FINANCE CORP CALLABLE SEMI-ANN. 4.875% 01/15/2023 97,625 102,125
100,000.000

87299ATW4 T-MOBILE USA INC BOND FIXED 4.75% 01/FEB SEMI-ANN. 4.750% 02/01/2028 0 0
300,000.000

87299ATZ7 T-MOBILE USA INC BOND FIXED 5.125% 15/AP SEMI-ANN. 5.125% 04/15/2025 0 0
225,000.000

87264AAV7 T-MOBILE USA INC CALLABLE NOTES FIXED 4. SEMI-ANN. 4.750% 02/01/2028 350,489 379,184
369,000.000
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87264AAN5 T-MOBILE USA INC CALLABLE NOTES FIXED 6. SEMI-ANN. 6.375% 03/01/2025 25,950 25,963
25,000.000

87264AAM7 T-MOBILE USA INC CALLABLE NOTES FIXED 6% SEMI-ANN. 6.000% 03/01/2023 102,266 102,250
100,000.000

87264AAQ8 T-MOBILE USA INC CALLABLE NOTES FIXED 6% SEMI-ANN. 6.000% 04/15/2024 25,975 26,031
25,000.000

LX1563770 Team Health Holdings, Inc. - LX1563770 QUARTERLY 0.000% 02/06/2024 276,276 265,758
299,234.690

89364MBP8 Transdigm Inc. - 89364MBP8 SEMI-ANN. 0.000% 06/09/2023 259,400 259,258
263,665.000

87422VAG3 TALEN ENERGY SUPPLY LLC CALLABLE NOTES F SEMI-ANN. 6.625% 01/15/2028 25,000 24,844
25,000.000

5E7470B TALLGRASS ENERGY - TERM LOAN BL2933812 T SEMI-ANN. 0.000% 03/07/2026 24,750 24,938
24,937.500

87470LAD3 TALLGRASS ENERGY PARTNERS LP / TALLGRASS SEMI-ANN. 5.500% 01/15/2028 25,156 25,281
25,000.000

87612BAP7 TARGA RESOURCES PARTNERS LP / TARGA RESO SEMI-ANN. 4.250% 11/15/2023 49,281 50,000
50,000.000

87612BBB7 TARGA RESOURCES PARTNERS LP / TARGA RESO SEMI-ANN. 5.125% 02/01/2025 49,375 51,625
50,000.000

876511AC0 TASEKO MINES LTD CALLABLE NOTES FIXED 8. SEMI-ANN. 8.750% 06/15/2022 21,625 24,063
25,000.000

878742AT2 TECK RESOURCES LTD CALLABLE BOND FIXED 4 SEMI-ANN. 4.500% 01/15/2021 25,400 25,434
25,000.000

878742AE5 TECK RESOURCES LTD CALLABLE NOTES FIXED SEMI-ANN. 6.125% 10/01/2035 26,188 28,479
RATINGS: BAA3 BBB 25,000.000

878742AW5 TECK RESOURCES LTD CALLABLE NOTES FIXED SEMI-ANN. 6.250% 07/15/2041 78,156 84,209
75,000.000

878742AS4 TECK RESOURCES LTD CALLABLE NOTES FIXED SEMI-ANN. 6.000% 08/15/2040 50,844 54,401
50,000.000

88023JAA4 TEMPO ACQUISITION LLC / TEMPO ACQUISITIO SEMI-ANN. 6.750% 06/01/2025 50,125 51,500
50,000.000
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88033GCX6 TENET HEALTHCARE CORP CALLABLE NOTES FIX SEMI-ANN. 6.250% 02/01/2027 272,000 281,520
272,000.000

88033GCN8 TENET HEALTHCARE CORP CALLABLE NOTES FIX SEMI-ANN. 6.750% 06/15/2023 24,578 25,094
25,000.000

880349AR6 TENNECO INC CALLABLE NOTES FIXED 5% 15/J SEMI-ANN. 5.000% 07/15/2026 24,250 19,875
25,000.000

88104LAB9 TERRAFORM POWER OPERATING LLC CALLABLE N SEMI-ANN. FLOATING 06/15/2025 108,250 105,000
100,000.000

88160RAE1 TESLA INC CALLABLE NOTES FIXED 5.3% 15/A SEMI-ANN. 5.300% 08/15/2025 64,906 65,719
75,000.000

5E1455B THE DUN & BRADSTREET CORP LX178432 LOAN/ SEMI-ANN. 0.000% 01/29/2026 24,997 25,039
25,000.000

05765WAA1 TIBCO SOFTWARE INC CALLABLE NOTES FIXED SEMI-ANN. 11.375% 12/01/2021 441,360 429,250
404,000.000

88830MAK8 TITAN INTERNATIONAL INC CALLABLE NOTES F SEMI-ANN. 6.500% 11/30/2023 102,125 86,750
100,000.000

89055FAA1 TOPBUILD CORP CALLABLE NOTES FIXED 5.625 SEMI-ANN. 5.625% 05/01/2026 25,000 25,563
25,000.000

89236YAA2 TPC GROUP INC CALLABLE NOTES FIXED 8.75% SEMI-ANN. 8.750% 12/15/2020 50,625 49,813
50,000.000

893647BE6 TRANSDIGM INC CALLABLE NOTES FIXED 6.25% SEMI-ANN. 6.250% 03/15/2026 76,875 78,375
75,000.000

893647BB2 TRANSDIGM INC CALLABLE NOTES FIXED 6.375 SEMI-ANN. 6.375% 06/15/2026 24,000 25,188
25,000.000

893647AW7 TRANSDIGM INC CALLABLE NOTES FIXED 6% 15 SEMI-ANN. 6.000% 07/15/2022 50,438 50,500
50,000.000

89365DAB9 TRANSDIGM UK HOLDINGS PLC CALLABLE NOTES SEMI-ANN. 6.875% 05/15/2026 396,960 404,752
400,000.000

89376VAA8 TRANSMONTAIGNE PARTNERS LP / TLP FINANCE SEMI-ANN. 6.125% 02/15/2026 25,063 24,063
25,000.000

893800AA0 TRANSOCEAN GUARDIAN LTD CALLABLE NOTES F SEMI-ANN. 5.875% 01/15/2024 171,206 175,529
172,935.000
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893830AF6 TRANSOCEAN INC CALLABLE NOTES FIXED 7.5% SEMI-ANN. 7.500% 04/15/2031 23,250 21,250
RATINGS: BAA2 BBB+ 25,000.000

893830BE8 TRANSOCEAN INC CALLABLE NOTES FIXED 9% 1 SEMI-ANN. 9.000% 07/15/2023 27,250 26,625
25,000.000

893830AT6 TRANSOCEAN INC NOTES FIXED 6.8% 15/MAR/2 SEMI-ANN. 6.800% 03/15/2038 181,770 164,250
RATINGS: BAA2 BBB+ 219,000.000

89385AAA3 TRANSOCEAN SENTRY LTD CALLABLE NOTES FIX SEMI-ANN. 5.375% 05/15/2023 24,938 25,031
25,000.000

87265HAF6 TRI POINTE GROUP INC CALLABLE NOTES FIXE SEMI-ANN. 5.250% 06/01/2027 40,125 48,125
50,000.000

89668QAE8 TRINSEO MATERIALS OPERATING SCA / TRINSE SEMI-ANN. 5.375% 09/01/2025 73,688 72,188
75,000.000

896818AH4 TRIUMPH GROUP INC CALLABLE NOTES FIXED 4 SEMI-ANN. 4.875% 04/01/2021 31,763 32,505
33,000.000

896818AP6 TRIUMPH GROUP INC CALLABLE NOTES FIXED 7 SEMI-ANN. 7.750% 08/15/2025 540,293 506,625
525,000.000

89705PAA3 TRONOX FINANCE PLC CALLABLE NOTES FIXED SEMI-ANN. 5.750% 10/01/2025 49,250 48,500
50,000.000

899415AC7 TULLOW OIL PLC CALLABLE NOTES FIXED 6.25 SEMI-ANN. 6.250% 04/15/2022 236,701 240,793
239,000.000

899745AD5 TUNICA-BILOXI GAMING AUTHORITY BOND FIXE SEMI-ANN. 3.780% 12/15/2020 10,368 8,448
38,401.000

902494AW3 TYSON FOODS INC CALLABLE BOND FIXED 2.65 SEMI-ANN. 2.650% 08/15/2019 998,680 1,000,170
1,000,000.000

90353TAA8 UBER TECHNOLOGIES INC CALLABLE NOTES FIX SEMI-ANN. 7.500% 11/01/2023 25,000 26,500
25,000.000

90351DAA5 UBS GROUP FUNDING SWITZERLAND AG BOND FI SEMI-ANN. 2.950% 09/24/2020 607,745 608,017
604,000.000

6E8659B UFC - 1ST LIEN TL BL2972307 SEMI-ANN. 0.000% 04/26/2026 24,842 24,933
25,000.000

911365BE3 UNITED RENTALS NORTH AMERICA INC CALLABL SEMI-ANN. 5.875% 09/15/2026 51,063 53,250
50,000.000
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911365BL7 UNITED RENTALS NORTH AMERICA INC CALLABL SEMI-ANN. 5.250% 01/15/2030 25,000 25,688
25,000.000

90290MAB7 US FOODS INC CALLABLE NOTES FIXED 5.875% SEMI-ANN. 5.875% 06/15/2024 25,281 25,688
25,000.000

91740PAC2 USA COMPRESSION PARTNERS LP / USA COMPRE SEMI-ANN. 6.875% 04/01/2026 25,000 26,404
25,000.000

91740PAD0 USA COMPRESSION PARTNERS LP / USA COMPRE SEMI-ANN. 6.875% 09/01/2027 25,250 26,253
25,000.000

91739VAA6 USI INC/NY CALLABLE NOTES FIXED 6.875% 0 SEMI-ANN. 6.875% 05/01/2025 385,706 385,125
390,000.000

LX1655780 Veritas US Inc. - LX1655780 SEMI-ANN. 0.000% 01/27/2023 138,580 136,272
149,236.640

LX1737290 Vertafore, Inc. - LX1737290 0.000% 07/02/2025 212,177 209,251
217,075.320

92240MBF4 VECTOR GROUP LTD CALLABLE NOTES FIXED 6. SEMI-ANN. 6.125% 02/01/2025 25,443 23,170
25,000.000

92276MBB0 VENTAS REALTY LP / VENTAS CAPITAL CORP C SEMI-ANN. 2.700% 04/01/2020 997,269 1,001,310
1,000,000.000

92346LAA1 VERITAS US INC / VERITAS BERMUDA LTD CAL SEMI-ANN. 10.500% 02/01/2024 417,375 385,875
450,000.000

92343VDE1 VERIZON COMMUNICATIONS INC BOND VARIABLE QUARTERLY FLOATING 08/15/2019 350,841 350,186
350,000.000

92535WAA8 VERSCEND ESCROW CORP CALLABLE NOTES FIXE SEMI-ANN. 9.750% 08/15/2026 25,000 25,938
25,000.000

220517AA4 VERTIV GROUP CORP CALLABLE NOTES FIXED 9 SEMI-ANN. 9.250% 10/15/2024 50,500 47,875
50,000.000

92536AAA5 VERTIV INTERMEDIATE HOLDING CORP CALLABL SEMI-ANN. FLOATING 02/15/2022 49,938 48,000
50,000.000

92552VAL4 VIASAT INC CALLABLE NOTES FIXED 5.625% 1 SEMI-ANN. 5.625% 04/15/2027 157,000 163,280
157,000.000

92552VAK6 VIASAT INC CALLABLE NOTES FIXED 5.625% 1 SEMI-ANN. 5.625% 09/15/2025 79,763 81,548
83,000.000
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92660FAG9 VIDEOTRON LTD CALLABLE NOTES FIXED 5.375 SEMI-ANN. 5.375% 06/15/2024 26,344 26,750
25,000.000

927375AA3 VINE OIL & GAS LP / VINE OIL & GAS FINAN SEMI-ANN. 8.750% 04/15/2023 23,500 16,250
25,000.000

927375AB1 VINE OIL & GAS LP / VINE OIL & GAS FINAN SEMI-ANN. 9.750% 04/15/2023 50,000 32,250
50,000.000

92769XAP0 VIRGIN MEDIA SECURED FINANCE PLC CALLABL SEMI-ANN. 5.500% 05/15/2029 455,250 456,615
450,000.000

92840JAA7 VISTAJET MALTA FINANCE PLC / XO MANAGEME SEMI-ANN. 10.500% 06/01/2024 24,528 24,813
25,000.000

26817RAP3 VISTRA ENERGY CORP CALLABLE NOTES FIXED SEMI-ANN. 7.625% 11/01/2024 26,813 26,437
25,000.000

92840VAB8 VISTRA OPERATIONS CO LLC CALLABLE NOTES SEMI-ANN. 5.625% 02/15/2027 25,969 26,469
25,000.000

9D7861B VISTRA OPERATIONS COMPANY LLC LX173577 B SEMI-ANN. 0.000% 12/15/2025 45,937 46,614
46,608.040

91832VAA2 VOC ESCROW LTD CALLABLE NOTES FIXED 5% 1 SEMI-ANN. 5.000% 02/15/2028 48,375 50,438
50,000.000

929566AJ6 WABASH NATIONAL CORP CALLABLE NOTES FIXE SEMI-ANN. 5.500% 10/01/2025 24,750 23,688
25,000.000

960386AL4 WABTEC CORP CALLABLE NOTES FIXED 3.45% 1 SEMI-ANN. 3.450% 11/15/2026 291,379 318,557
326,000.000

93627CAA9 WARRIOR MET COAL INC CALLABLE NOTES FIXE SEMI-ANN. 8.000% 11/01/2024 20,475 20,850
20,000.000

94107JAA1 WASTE PRO USA INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.500% 02/15/2026 150,000 153,000
150,000.000

92890HAB8 WEA FINANCE LLC / WESTFIELD UK & EUROPE SEMI-ANN. 2.700% 09/17/2019 1,247,538 1,249,938
1,250,000.000

94707VAA8 WEATHERFORD INTERNATIONAL LTD CALLABLE N SEMI-ANN. 5.125% 09/15/2020 20,875 12,750
25,000.000

947075AN7 WEATHERFORD INTERNATIONAL LTD CALLABLE N SEMI-ANN. 9.875% 02/15/2024 55,546 39,188
75,000.000
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94856UAA9 WEEKLEY HOMES LLC / WEEKLEY FINANCE CORP SEMI-ANN. 6.625% 08/15/2025 97,531 98,750
100,000.000

94946TAD8 WELLCARE HEALTH PLANS INC CALLABLE NOTES SEMI-ANN. 5.375% 08/15/2026 25,000 26,438
25,000.000

950399AB1 WELLTEC A/S CALLABLE NOTES FIXED 9.5% 01 SEMI-ANN. 9.500% 12/01/2022 415,415 387,730
406,000.000

95616AAA1 WEST STREET MERGER SUB INC CALLABLE NOTE SEMI-ANN. 6.375% 09/01/2025 48,750 46,500
50,000.000

966387AP7 WHITING PETROLEUM CORP CALLABLE NOTES FI SEMI-ANN. 6.250% 04/01/2023 24,625 24,938
25,000.000

96950GAA0 WILLIAMS SCOTSMAN INTERNATIONAL INC CALL SEMI-ANN. 7.875% 12/15/2022 209,000 209,500
200,000.000

96950GAB8 WILLIAMS SCOTSMAN INTERNATIONAL INC CALL SEMI-ANN. 6.875% 08/15/2023 50,063 52,125
50,000.000

5E7641B WINDSTREAM SERVICES LLC - DIP BL2935932 SEMI-ANN. 0.000% 02/26/2021 24,875 25,000
25,000.000

983130AV7 WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPI SEMI-ANN. 5.500% 03/01/2025 429,500 438,940
425,000.000

983130AX3 WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPI SEMI-ANN. 5.250% 05/15/2027 23,500 25,000
25,000.000

983793AD2 XPO LOGISTICS INC CALLABLE NOTES FIXED 6 SEMI-ANN. 6.500% 06/15/2022 77,484 76,172
75,000.000

983793AG5 XPO LOGISTICS INC CALLABLE NOTES FIXED 6 SEMI-ANN. 6.750% 08/15/2024 300,000 319,125
300,000.000

988498AJ0 YUM BRANDS INC CALLABLE NOTES FIXED 3.87 SEMI-ANN. 3.875% 11/01/2023 50,375 50,655
50,000.000

989194AP0 ZAYO GROUP LLC / ZAYO CAPITAL INC CALLAB SEMI-ANN. 5.750% 01/15/2027 149,438 152,645
150,000.000

98954NAA7 ZIGGO BV CALLABLE NOTES FIXED 5.5% 15/JA SEMI-ANN. 5.500% 01/15/2027 144,000 152,582
150,000.000

68245XAE9 1011778 BC ULC / NEW RED FINANCE INC CAL SEMI-ANN. 5.000% 10/15/2025 167,645 176,146
175,000.000
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TOTAL CORPORATE DEBT INSTRUMENTS: ALL OTHER 84,962,764 83,761,368
PREFERRED
---------
465562106 ITAU UNIBANCO HOLDING SA ADR USD 0 603,698 678,494

72,027.000
B7XG702 MAIL.RU GROUP LTD GDR USD 0.000005 182,369 220,646

8,646.000
55406M204 MYT HOLDING CO PREFERRED STOCK FIXED CPN 07/JUN/2029 USD 1 3,161 3,874

4,211.000
71654V101 PETROLEO BRASILEIRO SA ADR USD 101,778 179,630

12,650.000
6773812 SAMSUNG ELECTRONICS CO LTD PREFERENCE KR 774,489 691,028

20,860.000
TOTAL PREFERRED 1,665,496 1,773,672

COMMON
------
BFX05H3 ABSA GROUP LTD 95,869 108,424

8,687.000
00084K104 ACC CLAIMS HLDGS LLC COMMON STOCK USD 17,058 12,266

1,226,595.000
B01ZVZ5 ACERINOX SA COMMON STOCK EUR 0.25 0 4,354

433.000
B4TX8S1 AIA GROUP LTD COMMON STOCK HKD 0 374,929 459,398

42,600.000
B0LX3Y2 ALDAR PROPERTIES PJSC COMMON STOCK AED 1 219,872 176,534

343,087.000
01609W102 ALIBABA GROUP HOLDING LTD ADR 779,205 1,287,820

7,600.000
BZ1MXR7 ALPHA BANK AE COMMON STOCK EUR 0.3 89,349 52,091

25,990.000
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B6QPBP2 ALROSA PJSC COMMON STOCK RUB 0.5 161,611 166,078
121,750.000

B1YVKN8 ANTA SPORTS PRODUCTS LTD COMMON STOCK HK 223,803 539,075
78,500.000

6273583 APOLLO HOSPITALS ENTERPRISE LTD COMMON S 448,032 490,043
24,887.000

B03MP18 ARCELIK AS COMMON STOCK TRY 1 204,762 204,682
60,868.000

BCRWL65 ASIAN PAINTS LTD COMMON STOCK INR 1 126,667 197,050
10,015.000

056752108 BAIDU INC ADR USD 0.00005 403,248 230,612
1,965.000

BD2N0P2 BAJAJ FINANCE LTD COMMON STOCK INR 2 360,804 511,949
9,600.000

6368360 BANGKOK BANK PCL NVDR THB 10 236,247 260,804
40,600.000

B01C1P6 BANK CENTRAL ASIA TBK PT COMMON STOCK ID 348,884 416,924
196,500.000

07725L102 BEIGENE LTD ADR USD 0.0001 129,679 120,851
975.000

BGSQG47 BRITANNIA INDUSTRIES LTD COMMON STOCK IN 79,031 147,187
3,703.000

B8Y6W58 CASETEK HOLDINGS LTD COMMON STOCK TWD 10 119,257 96,898
72,000.000

5624030 CEZ AS COMMON STOCK CZK 100 87,721 122,294
5,060.000

B0LMTQ3 CHINA CONSTRUCTION BANK CORP COMMON STOC 110,724 103,373
120,000.000

6630940 CHINA EVERBRIGHT INTERNATIONAL LTD COMMO HKD 0 152,458 118,368
128,259.000

BYYFJB2 CHINA GRAND AUTOMOTIVE SERVICES GROUP CO COMMON STOCK CNY 1 117,670 121,041
186,400.000
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B23TGR6 CHINA JINMAO HOLDINGS GROUP LTD COMMON S 90,575 110,656
182,000.000

B94VG58 CHINA MACHINERY ENGINEERING CORP COMMON 1 163,669 87,859
195,000.000

B1DYPZ5 CHINA MERCHANTS BANK CO LTD COMMON STOCK 631,441 660,592
132,500.000

6416139 CHINA MERCHANTS PORT HOLDINGS CO LTD COM HKD 0 298,874 199,741
117,506.000

6073556 CHINA MOBILE LTD COMMON STOCK HKD 0 1,129,545 906,166
99,500.000

6711566 CHINA RESOURCES POWER HOLDINGS CO LTD CO HKD 0 78,326 58,368
40,000.000

B00G0S5 CNOOC LTD COMMON STOCK HKD 0 98,174 145,357
85,000.000

191241108 COCA-COLA FEMSA SAB DE CV ADR USD 0 250,506 226,997
3,653.000

192446102 COGNIZANT TECHNOLOGY SOLUTIONS CORP COMM USD 0.01 546,094 518,213
8,175.000

83402A990 CONTRA SOFTBRANDS INC 0 0
14,744.000

B08YDF9 CP ALL PCL FOREIGN SH. THB 1 228,698 452,890
161,500.000

6191997 CSPC PHARMACEUTICAL GROUP LTD COMMON STO 775,477 696,730
432,000.000

22943F100 CTRIP.COM INTERNATIONAL LTD ADR USD 0.01 616,017 490,202
13,281.000

6260734 DELTA ELECTRONICS INC COMMON STOCK TWD 1 147,289 192,695
38,000.000

6283452 DUBAI ISLAMIC BANK PJSC COMMON STOCK AED 118,748 118,875
85,116.000

B682TF7 E-MART INC COMMON STOCK KRW 5000 282,199 226,008
1,864.000
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6099819 EICHER MOTORS LTD COMMON STOCK INR 10 197,224 171,072
617.000

B1PQHS6 FAES FARMA SA COMMON STOCK EUR 0.1 90 165
35.000

B671GT8 FIBRA UNO ADMINISTRACION SA DE CV REIT M 801,255 650,503
491,630.000

368287207 GAZPROM PJSC ADR USD 427,404 663,443
90,560.000

5140989 GAZPROM PJSC ADR USD 219,155 298,703
40,773.000

B1VXKN7 GENTING MALAYSIA BHD COMMON STOCK MYR 0. 851,991 664,151
847,100.000

40051E202 GRUPO AEROPORTUARIO DEL SURESTE SAB DE C 354,718 303,956
1,875.000

B03N0C7 HACI OMER SABANCI HOLDING AS COMMON STOC 131,443 74,380
50,083.000

B1TL3R8 HAIER ELECTRONICS GROUP CO LTD COMMON ST 0.1 162,414 184,407
66,698.000

B0RNRF5 HANA FINANCIAL GROUP INC COMMON STOCK KR 144,358 191,365
5,908.000

BJYKB72 HANSOH PHARMACEUTICAL GROUP CO LTD COMMO HKD 0.00001 55,356 68,723
26,000.000

6294896 HCL TECHNOLOGIES LTD COMMON STOCK INR 2 481,853 629,513
40,815.000

B5Q3JZ5 HDFC BANK LTD COMMON STOCK INR 2 406,692 591,010
16,694.000

6438564 HON HAI PRECISION INDUSTRY CO LTD COMMON 10 244,976 232,882
93,452.000

6171900 HOUSING DEVELOPMENT FINANCE CORP LTD COM INR 2 322,294 509,508
16,044.000

B4WTBY3 HUANENG RENEWABLES CORP LTD COMMON STOCK 258,198 207,130
752,651.000
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44842L103 HUTCHISON CHINA MEDITECH LTD ADR USD 109,920 73,150
3,325.000

B2QY968 HYPERA SA COMMON STOCK BRL 0 617,268 676,852
86,500.000

45104G104 ICICI BANK LTD ADR USD 205,810 304,414
24,179.000

B98CG57 INDIABULLS HOUSING FINANCE LTD COMMON ST 730,972 593,971
67,468.000

6100454 INDUSIND BANK LTD COMMON STOCK INR 10 275,102 286,463
14,019.000

48019W107 JONES ENERGY II INC COMMON STOCK USD 25,500 11,703
761.600

B3PRM66 JUBILANT FOODWORKS LTD COMMON STOCK INR 242,549 361,378
20,232.000

B3DF0Y6 KB FINANCIAL GROUP INC COMMON STOCK KRW 146,292 177,896
4,480.000

6495730 KOREA ELECTRIC POWER CORP COMMON STOCK K 158,297 119,535
5,402.000

2836946 KROTON EDUCACIONAL SA COMMON STOCK BRL 0 114,636 127,943
44,700.000

6492838 KRUNG THAI BANK PCL FOREIGN SH. THB 5.15 193,703 223,311
351,200.000

6505316 KT CORP COMMON STOCK KRW 5000 220,987 212,870
8,584.000

501242101 KULICKE & SOFFA INDUSTRIES INC COMMON ST 224,918 224,936
9,975.000

B0166K8 LARSEN & TOUBRO LTD COMMON STOCK INR 2 292,065 339,633
15,094.000

6346913 LG CHEM LTD COMMON STOCK KRW 5000 980,564 990,752
3,227.000

6519481 LITE-ON TECHNOLOGY CORP COMMON STOCK TWD 242,849 295,916
202,000.000
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B08K3S0 LOCALIZA RENT A CAR SA COMMON STOCK BRL 146,960 160,385
15,000.000

BYZDW27 LUKOIL PJSC ADR USD 0.025 93,153 157,697
1,868.000

B2QKYZ0 MAGNIT PJSC GDR USD 351,606 264,682
18,160.000

V5633W109 MAKEMYTRIP LTD COMMON STOCK USD 322,999 268,361
10,821.000

6633712 MARUTI SUZUKI INDIA LTD COMMON STOCK INR 233,942 156,201
1,650.000

6372480 MEDIATEK INC COMMON STOCK TWD 10 110,414 141,535
14,000.000

58733R102 MERCADOLIBRE INC COMMON STOCK USD 0.001 200,114 764,101
1,249.000

B1CRLC4 MONDI PLC COMMON STOCK GBP 0.2 705,636 681,412
29,911.000

6563206 MTN GROUP LTD COMMON STOCK ZAR 0.01 128,095 110,503
14,597.000

B1FSSM3 NAGACORP LTD COMMON STOCK HKD 0.0125 184,476 327,201
266,000.000

6622691 NASPERS LTD COMMON STOCK ZAR 2 582,754 860,382
3,548.000

647581107 NEW ORIENTAL EDUCATION & TECHNOLOGY GROU USD 0.01 285,437 383,906
3,975.000

BKWP6Q0 OW BUNKER A/S COMMON STOCK DKK 1 0 0
13,406.000

G68707101 PAGSEGURO DIGITAL LTD COMMON STOCK USD 0 161,611 172,442
4,425.000

4672784 PESCANOVA SA COMMON STOCK EUR 6 0 42
76.000

6706250 PICC PROPERTY & CASUALTY CO LTD COMMON S 275,883 246,021
228,000.000
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B01FLR7 PING AN INSURANCE GROUP CO OF CHINA LTD STOCK HKD 1 631,261 690,368
57,500.000

6693233 POSCO COMMON STOCK KRW 5000 314,741 300,477
1,419.000

B7FQV64 RAIA DROGASIL SA COMMON STOCK BRL 0 89,943 133,033
6,700.000

B2Q7WL3 REC LTD COMMON STOCK INR 10 300,667 353,713
148,155.000

6771720 SAMSUNG ELECTRONICS CO LTD COMMON STOCK 601,294 574,347
14,110.000

B5B23W2 SANDS CHINA LTD COMMON STOCK HKD 0.01 607,979 657,838
137,600.000

803866300 SASOL LTD ADR USD 186,051 168,061
6,763.000

B5SC091 SBERBANK OF RUSSIA PJSC ADR USD 179,625 230,100
14,961.000

81141R100 SEA LTD ADR USD 0.0005 302,686 574,706
17,300.000

B16YNS1 SHIMAO PROPERTY HOLDINGS LTD COMMON STOC 182,311 242,189
79,500.000

82706C108 SILICON MOTION TECHNOLOGY CORP ADR USD 0 316,077 339,507
7,650.000

B3ZVDV0 SINOPHARM GROUP CO LTD COMMON STOCK HKD 262,357 211,200
60,000.000

6450267 SK HYNIX INC COMMON STOCK KRW 5000 111,142 125,198
2,080.000

6818843 SM PRIME HOLDINGS INC COMMON STOCK PHP 1 127,321 203,186
280,600.000

BSQCB24 STATE BANK OF INDIA COMMON STOCK INR 1 206,216 288,074
55,045.000

B1YBT08 SUNNY OPTICAL TECHNOLOGY GROUP CO LTD CO HKD 0.1 319,889 227,251
22,000.000
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B02GKC7 SUZANO SA COMMON STOCK BRL 0 590,965 698,544
81,500.000

874039100 TAIWAN SEMICONDUCTOR MANUFACTURING CO LT 239,001 358,327
9,148.000

6889106 TAIWAN SEMICONDUCTOR MANUFACTURING CO LT STOCK TWD 10 689,684 877,220
114,000.000

6101156 TATA STEEL LTD COMMON STOCK INR 10 178,976 179,604
24,579.000

BWFGD63 TECH MAHINDRA LTD COMMON STOCK INR 5 68,326 106,245
10,379.000

BMMV2K8 TENCENT HOLDINGS LTD COMMON STOCK HKD 0. 671,864 1,029,028
22,800.000

6903556 TINGYI CAYMAN ISLANDS HOLDING CORP COMMO HKD 0.005 496,608 657,633
394,000.000

6139340 TITAN CO LTD COMMON STOCK INR 1 112,894 117,948
6,100.000

BYQKMK5 TITAN PETROCHEMICALS GROUP LTD COMMON ST 0.08 1,084 47
4,935.000

6136040 VEDANTA LTD COMMON STOCK INR 1 848,754 674,428
267,015.000

BZ0WW59 VINCOM RETAIL JSC COMMON STOCK VND 10000 144,241 139,580
96,240.000

BLLHKZ1 WH GROUP LTD COMMON STOCK HKD 0.0001 515,991 675,164
666,000.000

BZ8TP86 WONIK IPS CO LTD COMMON STOCK KRW 500 66,691 69,009
3,327.000

BZ3C3R5 WUXI BIOLOGICS CAYMAN INC COMMON STOCK H 0.000025 151,332 134,688
15,000.000

B05NXN7 XINYI GLASS HOLDINGS LTD COMMON STOCK HK 82,039 98,662
94,000.000

N97284108 YANDEX NV COMMON STOCK USD 0.01 514,925 736,174
19,373.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

6188535 ZEE ENTERTAINMENT ENTERPRISES LTD COMMON 1 272,517 197,452
40,247.000

TOTAL COMMON 34,351,894 38,264,968
PARTNERSHIP/JOINT VENTURE INTERESTS
-----------------------------------
G04993567 AQR DELTA OFFSHORE FUND, L.P 19,100,000 22,138,788

19,100,000.000
AAC9928Q7 AQR GRPT EL OFFSHORE FUND LTD LTD PART U 19,574,740 24,098,937

18,948.390
Q31993134 D.E. SHAW OCULUS INTERNATIONAL FUND 2,455,700 3,729,553

1.880
38099L568 GMO EMERGING COUNTRY LOCAL DEBT FUND (OF 22,957 20,287,995

1,000.000
60899X1C9 MONDRIAN EMERGING MARKETS SMALL CAP EQUI L.P. 3,582,480 3,379,448

217,780.280
TOTAL PARTNERSHIP/JOINT VENTURE INTERESTS 44,735,877 73,634,721

VALUE OF INTEREST IN COMMON/COLLECTIVE TRUSTS
---------------------------------------------
AAO9950Q5 AEOLUS 3,708,248 3,080,461

3,484.980
AAU9911D5 AEOLUS PROP CKPFLP J19 3,199,345 3,362,149

3,199.400
AAN9970I0 AQ METRIC 8,184,818 9,058,535

8,206.500
AAS9952S5 AQ METRIC CLINTON OPPS LTD K 1,700,000 1,898,408

1,700.000
AAV9974L0 CAXTON DYNAMIS LIMITED F 3,730,000 4,114,973

3,730.000
AAU9900V8 CTF EMERGING LOCAL DEBT PORTFOLIO 7,001,017 6,985,800

1,068,165.130
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

AAS9977E7 ELEMENT CAPITAL 5,000,000 5,007,684
2,909.290

AAR9981H5 EXTENDED EQUITY MARKET FUND B 52,132,265 52,813,195
129,936.640

AAQ9932W3 MARKET ADVANTAGE LTD 14,520,572 16,365,015
14,520.570

AAQ9902H2 PGIM REAL ESTATE FINANCE LLC USD 4,928,114 5,538,679
4,491.770

AAR9960R8 PLEIAD 2,312 2,172
2.310

AAS9976E8 PLEIAD 2,296 2,152
2.290

AAW9955O6 PLEIAD ASIA OFFSHORE FEEDER FUND SERIES OPEN-END FUND USD 2,132 2,137
2.160

AAV9952L6 PLEIAD ASIAOSFDRAA1U 0119 2,248 2,154
2.250

749998647 RCTS LARGE CAP INDEX INTL EQUITY 19,099 18,351
1,141.430

755990322 RCTS SMALL CAP INDEX INTL EQUITY 7,760 7,676
577.160

AAQ9925L6 SHELLBACK 4,827,408 4,975,171
4,827.400

AAQ9901H3 SPF INC USD 2,048,829 2,289,176
1,422.510

AAL9984Z8 SQUAREPOINT 4,749,210 5,343,421
4,749.210

AAQ9926L5 SQUAREPOINT 2,850,000 3,338,764
2,637.870

AAR9942F7 STATE STREET MSCI EAFE SMALL CAP INDEX N STRATEGY OPEN-END FUND USD 33,495,267 30,707,488
2,017,707.320

AAS9980E2 TIG SEC AS FD II LTD 978,255 585,777
571.510
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

AAR9955R5 TT MIDCAP 6,583,401 6,980,086
16,934.550

AAQ9928C3 YORK 5,047,024 5,493,937
4,544.660

AAQ9928L3 YORK 1,450,000 1,562,873
1,292.940

AAX9998H9 YORKASIANSTRATMETFDR B1 1,500,000 153,055
1,500.000

TOTAL VALUE OF INTEREST IN COMMON/COLLECTIVE TRUSTS 167,669,618 169,689,289
VALUE OF INTEREST IN REGISTERED INVESTMENT COMPANIES
----------------------------------------------------
AAR9951R9 CITADEL KENSINGTON 5,419,402 671,597

594.010
261992572 DREYFUS CASH MGT FD MONTHLY VARIABLE 12/31/2049 6,685 6,685

6,685.240
481992JQ9 JPMORGAN PRIME MONEY MARKET FUND FUNDS V MONTHLY VARIABLE 12/31/2049 27,062,224 27,064,555

27,053,733.710
46699A9A6 JPMORGAN US GOVT MMKT FUND CAPITAL SHARE MONTHLY VARIABLE 12/31/2049 4,018,266 4,018,266

4,018,265.870
TOTAL VALUE OF INTEREST IN REGISTERED INVESTMENT COMPANIES 36,506,577 31,761,104

GENERAL INVESTMENTS - OTHER
===========================
FOREIGN GOVERNMENT AND AGENCY SECURITIES
----------------------------------------
00828ECA5 AFRICAN DEVELOPMENT BANK BOND FIXED 1.87 SEMI-ANN. 1.875% 03/16/2020 271,115 269,444

270,000.000
298785HL3 EUROPEAN INVESTMENT BANK BOND FIXED 1.62 SEMI-ANN. 1.625% 08/14/2020 726,790 727,506

730,000.000
BF34683 FMS WERTMANAGEMENT MEDIUM TERM NOTE FIXE ANNUAL 1.750% 05/15/2020 598,752 598,188

600,000.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

45950KCD0 INTERNATIONAL FINANCE CORP BOND FIXED 1. SEMI-ANN. 1.750% 09/16/2019 1,302,837 1,298,120
1,300,000.000

TOTAL FOREIGN GOVERNMENT AND AGENCY SECURITIES 2,899,495 2,893,257
FOREIGN CURRENCY CONTRACTS (WITH GAINS)
---------------------------------------
CCTCAD CURRENCY CONTRACT - CAD VALUE DATE: 09/18/2019 0 193,996
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 09/24/2019 0 27,151

TOTAL FOREIGN CURRENCY CONTRACTS (WITH GAINS) 0 221,147
OTHER SECURITIES
----------------
AAE9993Z5 AEOLUS PROPERTY CATASTROPHE KEYSTONE FUN 2,448,919 1,883,751

2,626.320
038994414 AQR STYLE PREMIA FUND LP LTD PART USD 13,100,000 13,435,691

13,100,000.000
BCBA BCBR BANK OF AMERICA NA 255,000 0

255,000.000
BCBP BILATERAL SWAPS COLLATERAL BNP PARIBAS S.A. 140,000 140,000

140,000.000
BCMS BILATERAL SWAPS COLLATERAL MORGAN STANLEY CAPITAL SERVICES LLC 115,000 0

115,000.000
BCJP BILATERAL SWAPS COLLATERAL J.P. Morgan S 140,000 140,000

140,000.000
BCSS BILATERAL SWAPS COLLATERAL State Street 250,000 250,000

250,000.000
17299K6L8 CITADEL KENSINGTON GLOBAL STRATEGIES FUN OPEN-END FUND USD 5,027,947 8,628,011

4,934.270
010903DL Equity TRS, Index USLBUTTRUU.I LIBOR 0.11 USD 1 0 459,625

14,558,930.240
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

010905DL Equity TRS, Index USLBUTTRUU.I LIBOR 0.1399 USD 0 0 337,508
11,289,991.310

G33994156 EVEREST CAPITAL GLOBAL LTD. 792,726 0
1,135.100

205998E11 KING STREET CAP CL S S65 2,497 323
21.620

20599H1E7 KING STREET CAP S SER 75 1,156 154
10.010

20599J1W3 KING STREET CAP S SER 80 19,147 23,332
191.480

205998D46 KING STREET CAP S SER 85 11 17
.060

AAE9916Q9 KING STREET CAPITAL LTD COMMON STOCK USD 1,239 1,906
12.400

20599L1E8 KINGSTREET CLASS S SERIES 60 S 6,578 11,141
72.800

AAK9974K4 MILLENNIUM INT LTD 6,031,701 8,259,899
3,575.290

AAQ9933C6 MW EUREKA 6,519,274 6,656,782
31,818.660

71799X657 PHARO GALA FD LTD CL A-DP 3,400,000 5,244,263
1,418.320

717997902 PHARO MACRO FUND, LTD 2,594,991 3,808,307
862.690

7209968D2 PLEIAD ASIA OFFSHORE FEEDER OPEN-END FUN 4,602,218 5,722,151
4,436.780

AAQ9932Y9 POINT72 3,000,000 3,255,145
30,000.000

AAQ9995K3 POINT72 5,044,211 5,521,946
50,442.100

871999744 SYMMETRY INTERNATIONAL FUND LIMITED CLAS (VOTING) 4,200,000 6,700,556
4,096.170
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

871999702 SYMMETRY INTERNATIONAL FUND LIMITED CLAS (NON-VOTING) 1,800,000 2,871,667
1,755.500

AAQ9915Y0 TENARON 4,000,000 4,442,461
3,811.320

G91992829 TWO SIGMA ABSOLUTE RETURN ENHANCED CAYMA CLASS A1 5,540,000 9,841,516
4,517.100

002998Q62 400 CAPITAL RA HOLDINGS METRIC FUND LP 1,558,972 563,619
1,669.010

TOTAL OTHER SECURITIES 70,591,586 88,199,771
TOTAL GENERAL INVESTMENTS - OTHER 73,491,080 91,314,176

================= =================
TOTAL GENERAL INVESTMENTS 596,170,298 643,510,632

----------------- -----------------
----------------- -----------------
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OTHER LIABILITIES
-----------------
-----------------
OVERDRAFTS
----------
BCBR BILATERAL SWAPS COLLATERAL BARCLAYS BANK PLC (300,000) (300,000)

(300,000.000)
BCCB BILATERAL SWAPS COLLATERAL CITIBANK NA (375,000) (260,000)

(375,000.000)
BCCS BILATERAL SWAPS COLLATERAL Credit Suisse (255,000) 0

(255,000.000)
CASH CASH (94,424) (94,424)

(94,423.510)
HKD HONG KONG DOLLAR (2,119) (2,118)

(16,550.000)
CASH U. S. DOLLAR (143,465) (143,465)

(143,465.000)
TOTAL OVERDRAFTS (1,170,008) (800,007)

FUTURES CONTRACTS
-----------------
MFSU9IDA MSCI EAFE EQUITY INDEX 20/SEP/2019 MFSU9 EXPIRES 09/20/2019 SIZE 50.0 0 654,945

929.000
PTU9IDXA S&P/TSX 60 IX FUT EQUITY INDEX 19/SEP/20 EXPIRES 09/19/2019 SIZE 200.0 0 63,648

64.000
ESU9IDXA S&P500 EMINI FUT EQUITY INDEX 20/SEP/201 EXPIRES 09/20/2019 SIZE 50.0 0 1,395,233

1,059.000
WNU9COMA US ULTRA BOND CBT BOND 19/SEP/2019 WNU9 EXPIRES 09/19/2019 SIZE 100,000.0 0 474,063

410.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
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TOTAL FUTURES CONTRACTS BEFORE CASH FLOWS 0 2,587,888
TOTAL CASH FLOWS ON FUTURES CONTRACTS 1,421,408
TOTAL FUTURES CONTRACTS NET OF CASH FLOWS 1,166,480

SECURITIES SOLD SHORT
---------------------
CAD COLL CANADIAN DOLLAR CASH COLLATERAL (562,249) (569,293)

(743,923.950)
TOTAL SECURITIES SOLD SHORT (562,249) (569,293)

FOREIGN CURRENCY CONTRACTS (WITH LOSSES)
----------------------------------------
CCTKRW CURRENCY CONTRACT - KRW VALUE DATE: 07/01/2019 0 (5)
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 07/16/2019 0 (33,691)
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 07/22/2019 0 (208,894)
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 08/13/2019 0 (85,754)
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 08/19/2019 0 (33,091)
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 09/17/2019 0 (18,595)

TOTAL FOREIGN CURRENCY CONTRACTS (WITH LOSSES) 0 (380,030)
TOTAL PAYABLES FOR SECURITIES PURCHASED (2,317,814) (2,317,827)
TOTAL OTHER LIABILITIES (4,050,071) (2,900,678)

----------------- -----------------
----------------- -----------------
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
USD COLL CASH COLLATERAL HELD AT BR TRUST REC
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,175,855 06/29/18 S SELL 2252 1.0000 0 1,175,855 1,175,855 0
8,010 07/02/18 S SELL 2362 1.0000 0 8,010 8,010 0

142,800 07/02/18 B BUY 2363 1.0000 0 142,800 142,800 0
706,635 07/02/18 B BUY 2364 1.0000 0 706,635 706,635 0
37,688 07/02/18 S SELL 2365 1.0000 0 37,688 37,688 0

747,079 07/03/18 B BUY 2371 1.0000 0 747,079 747,079 0
169,594 07/03/18 S SELL 2372 1.0000 0 169,594 169,594 0
387,600 07/03/18 B BUY 2373 1.0000 0 387,600 387,600 0
982,395 07/03/18 S SELL 2374 1.0000 0 982,395 982,395 0
952,000 07/04/18 S SELL 2380 1.0000 0 952,000 952,000 0

1,091,550 07/04/18 B BUY 2381 1.0000 0 1,091,550 1,091,550 0
414,563 07/04/18 B BUY 2382 1.0000 0 414,563 414,563 0
567,146 07/05/18 S SELL 2387 1.0000 0 567,146 567,146 0

2,130,602 07/06/18 S SELL 2395 1.0000 0 2,130,602 2,130,602 0
207,281 07/06/18 B BUY 2396 1.0000 0 207,281 207,281 0
247,035 07/06/18 B BUY 2399 1.0000 0 247,035 247,035 0

1,720,400 07/06/18 B BUY 2400 1.0000 0 1,720,400 1,720,400 0
2,882,734 07/09/18 S SELL 2406 1.0000 0 2,882,734 2,882,734 0
1,650,147 07/09/18 B BUY 2407 1.0000 0 1,650,147 1,650,147 0

660,675 07/09/18 B BUY 2408 1.0000 0 660,675 660,675 0
206,551 07/09/18 B BUY 2411 1.0000 0 206,551 206,551 0

2,300,175 07/10/18 S SELL 2417 1.0000 0 2,300,175 2,300,175 0
1,619,450 07/10/18 B BUY 2418 1.0000 0 1,619,450 1,619,450 0
1,011,120 07/10/18 B BUY 2419 1.0000 0 1,011,120 1,011,120 0

381,281 07/10/18 S SELL 2420 1.0000 0 381,281 381,281 0
558,530 07/11/18 S SELL 2428 1.0000 0 558,530 558,530 0
614,730 07/11/18 B BUY 2429 1.0000 0 614,730 614,730 0
108,938 07/11/18 S SELL 2430 1.0000 0 108,938 108,938 0
45,960 07/11/18 S SELL 2431 1.0000 0 45,960 45,960 0

3,156,412 07/12/18 B BUY 2439 1.0000 0 3,156,412 3,156,412 0
1,493,860 07/12/18 S SELL 2440 1.0000 0 1,493,860 1,493,860 0
1,993,515 07/12/18 S SELL 2441 1.0000 0 1,993,515 1,993,515 0

435,750 07/12/18 B BUY 2442 1.0000 0 435,750 435,750 0
2,613,611 07/13/18 S SELL 2450 1.0000 0 2,613,611 2,613,611 0
1,612,840 07/13/18 B BUY 2451 1.0000 0 1,612,840 1,612,840 0

930,690 07/13/18 B BUY 2452 1.0000 0 930,690 930,690 0
54,469 07/13/18 S SELL 2453 1.0000 0 54,469 54,469 0

930,460 07/16/18 S SELL 2461 1.0000 0 930,460 930,460 0
310,670 07/16/18 B BUY 2462 1.0000 0 310,670 310,670 0
356,190 07/16/18 B BUY 2463 1.0000 0 356,190 356,190 0
272,344 07/16/18 B BUY 2464 1.0000 0 272,344 272,344 0

1,081,860 07/17/18 B BUY 2472 1.0000 0 1,081,860 1,081,860 0
442,870 07/17/18 S SELL 2473 1.0000 0 442,870 442,870 0
57,450 07/17/18 S SELL 2474 1.0000 0 57,450 57,450 0

544,688 07/17/18 S SELL 2475 1.0000 0 544,688 544,688 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,080,238 07/18/18 S SELL 2483 1.0000 0 1,080,238 1,080,238 0

978,280 07/18/18 B BUY 2486 1.0000 0 978,280 978,280 0
160,860 07/18/18 B BUY 2487 1.0000 0 160,860 160,860 0
72,625 07/18/18 S SELL 2488 1.0000 0 72,625 72,625 0
29,699 07/19/18 S SELL 2494 1.0000 0 29,699 29,699 0

310,670 07/19/18 B BUY 2495 1.0000 0 310,670 310,670 0
51,705 07/19/18 B BUY 2496 1.0000 0 51,705 51,705 0

290,500 07/19/18 S SELL 2497 1.0000 0 290,500 290,500 0
563,162 07/20/18 B BUY 2505 1.0000 0 563,162 563,162 0
707,270 07/20/18 S SELL 2508 1.0000 0 707,270 707,270 0
298,740 07/20/18 S SELL 2509 1.0000 0 298,740 298,740 0
381,281 07/20/18 B BUY 2510 1.0000 0 381,281 381,281 0
788,999 07/23/18 B BUY 2553 1.0000 0 788,999 788,999 0
297,450 07/23/18 S SELL 2554 1.0000 0 297,450 297,450 0
580,245 07/23/18 B BUY 2555 1.0000 0 580,245 580,245 0
998,594 07/23/18 S SELL 2556 1.0000 0 998,594 998,594 0
455,453 07/24/18 B BUY 2559 1.0000 0 455,453 455,453 0
28,725 07/24/18 S SELL 2560 1.0000 0 28,725 28,725 0

740,320 07/24/18 B BUY 2561 1.0000 0 740,320 740,320 0
1,162,000 07/24/18 S SELL 2562 1.0000 0 1,162,000 1,162,000 0
1,665,465 07/25/18 S SELL 2565 1.0000 0 1,665,465 1,665,465 0

594,900 07/25/18 B BUY 2568 1.0000 0 594,900 594,900 0
683,655 07/25/18 B BUY 2569 1.0000 0 683,655 683,655 0
399,438 07/25/18 B BUY 2570 1.0000 0 399,438 399,438 0

2,381,649 07/26/18 S SELL 2571 1.0000 0 2,381,649 2,381,649 0
810,045 07/26/18 B BUY 2572 1.0000 0 810,045 810,045 0
217,875 07/26/18 B BUY 2573 1.0000 0 217,875 217,875 0

1,341,830 07/26/18 B BUY 2576 1.0000 0 1,341,830 1,341,830 0
1,048,183 07/27/18 B BUY 2530 1.0000 0 1,048,183 1,048,183 0

79,320 07/27/18 B BUY 2577 1.0000 0 79,320 79,320 0
591,735 07/27/18 S SELL 2578 1.0000 0 591,735 591,735 0
562,844 07/27/18 S SELL 2579 1.0000 0 562,844 562,844 0

1,228,054 07/30/18 B BUY 2531 1.0000 0 1,228,054 1,228,054 0
1,652,500 07/30/18 S SELL 2532 1.0000 0 1,652,500 1,652,500 0

281,505 07/30/18 B BUY 2533 1.0000 0 281,505 281,505 0
181,563 07/30/18 B BUY 2534 1.0000 0 181,563 181,563 0

1,256,239 07/31/18 B BUY 2537 1.0000 0 1,256,239 1,256,239 0
254,188 07/31/18 S SELL 2538 1.0000 0 254,188 254,188 0
945,230 07/31/18 S SELL 2541 1.0000 0 945,230 945,230 0
34,470 07/31/18 S SELL 2542 1.0000 0 34,470 34,470 0

BROKER 100100 NAV VAL
17,271 07/31/18 B BUY 2613 1.0000 0 17,271 17,271 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,713,700 08/01/18 S SELL 2645 1.0000 0 1,713,700 1,713,700 0

917,461 08/01/18 B BUY 2646 1.0000 0 917,461 917,461 0
17,230 08/01/18 S SELL 2647 1.0000 0 17,230 17,230 0

363,125 08/01/18 B BUY 2648 1.0000 0 363,125 363,125 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
580 08/01/18 S SELL 2934 1.0000 0 580 580 0

1,546,567 08/02/18 B BUY 2651 1.0000 0 1,546,567 1,546,567 0
406,980 08/02/18 S SELL 2652 1.0000 0 406,980 406,980 0
416,990 08/02/18 S SELL 2653 1.0000 0 416,990 416,990 0
689,938 08/02/18 S SELL 2654 1.0000 0 689,938 689,938 0
363,878 08/03/18 S SELL 2657 1.0000 0 363,878 363,878 0

1,136,960 08/03/18 B BUY 2658 1.0000 0 1,136,960 1,136,960 0
873,425 08/03/18 S SELL 2659 1.0000 0 873,425 873,425 0
90,781 08/03/18 B BUY 2660 1.0000 0 90,781 90,781 0

1,307,464 08/06/18 S SELL 2663 1.0000 0 1,307,464 1,307,464 0
717,060 08/06/18 B BUY 2664 1.0000 0 717,060 717,060 0
152,145 08/06/18 B BUY 2665 1.0000 0 152,145 152,145 0
417,594 08/06/18 B BUY 2666 1.0000 0 417,594 417,594 0
335,915 08/07/18 S SELL 2669 1.0000 0 335,915 335,915 0
684,760 08/07/18 B BUY 2670 1.0000 0 684,760 684,760 0
529,690 08/07/18 S SELL 2671 1.0000 0 529,690 529,690 0
181,563 08/07/18 B BUY 2672 1.0000 0 181,563 181,563 0
892,477 08/08/18 S SELL 2673 1.0000 0 892,477 892,477 0
562,844 08/08/18 S SELL 2674 1.0000 0 562,844 562,844 0
620,160 08/08/18 B BUY 2675 1.0000 0 620,160 620,160 0
929,775 08/08/18 B BUY 2676 1.0000 0 929,775 929,775 0
341,818 08/09/18 B BUY 2679 1.0000 0 341,818 341,818 0
284,240 08/09/18 S SELL 2680 1.0000 0 284,240 284,240 0
90,160 08/09/18 S SELL 2681 1.0000 0 90,160 90,160 0
18,156 08/09/18 B BUY 2682 1.0000 0 18,156 18,156 0

199,412 08/10/18 S SELL 2685 1.0000 0 199,412 199,412 0
394,450 08/10/18 S SELL 2686 1.0000 0 394,450 394,450 0
599,156 08/10/18 B BUY 2687 1.0000 0 599,156 599,156 0
96,900 08/10/18 S SELL 2690 1.0000 0 96,900 96,900 0

2,648,344 08/13/18 B BUY 2691 1.0000 0 2,648,344 2,648,344 0
1,098,200 08/13/18 S SELL 2692 1.0000 0 1,098,200 1,098,200 0
2,254,000 08/13/18 S SELL 2693 1.0000 0 2,254,000 2,254,000 0
1,034,906 08/13/18 B BUY 2694 1.0000 0 1,034,906 1,034,906 0
1,641,164 08/14/18 B BUY 2697 1.0000 0 1,641,164 1,641,164 0

729,980 08/14/18 S SELL 2698 1.0000 0 729,980 729,980 0
456,435 08/14/18 S SELL 2699 1.0000 0 456,435 456,435 0
417,594 08/14/18 S SELL 2700 1.0000 0 417,594 417,594 0
917,663 08/15/18 S SELL 2703 1.0000 0 917,663 917,663 0

1,001,300 08/15/18 B BUY 2704 1.0000 0 1,001,300 1,001,300 0
67,620 08/15/18 B BUY 2705 1.0000 0 67,620 67,620 0

217,875 08/15/18 S SELL 2706 1.0000 0 217,875 217,875 0
2,476,352 08/16/18 B BUY 2709 1.0000 0 2,476,352 2,476,352 0
1,279,080 08/16/18 S SELL 2710 1.0000 0 1,279,080 1,279,080 0
1,622,880 08/16/18 S SELL 2711 1.0000 0 1,622,880 1,622,880 0

562,844 08/16/18 B BUY 2712 1.0000 0 562,844 562,844 0
2,239,014 08/17/18 S SELL 2715 1.0000 0 2,239,014 2,239,014 0
1,518,100 08/17/18 B BUY 2716 1.0000 0 1,518,100 1,518,100 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
755,090 08/17/18 B BUY 2719 1.0000 0 755,090 755,090 0
108,938 08/17/18 S SELL 2720 1.0000 0 108,938 108,938 0

1,210,536 08/20/18 S SELL 2721 1.0000 0 1,210,536 1,210,536 0
484,500 08/20/18 B BUY 2722 1.0000 0 484,500 484,500 0
54,469 08/20/18 B BUY 2723 1.0000 0 54,469 54,469 0

614,215 08/20/18 B BUY 2726 1.0000 0 614,215 614,215 0
1,723,766 08/21/18 S SELL 2727 1.0000 0 1,723,766 1,723,766 0

413,440 08/21/18 B BUY 2728 1.0000 0 413,440 413,440 0
619,850 08/21/18 B BUY 2729 1.0000 0 619,850 619,850 0
708,094 08/21/18 B BUY 2730 1.0000 0 708,094 708,094 0
572,042 08/22/18 S SELL 2733 1.0000 0 572,042 572,042 0
200,260 08/22/18 B BUY 2736 1.0000 0 200,260 200,260 0
698,740 08/22/18 B BUY 2737 1.0000 0 698,740 698,740 0
290,500 08/22/18 S SELL 2738 1.0000 0 290,500 290,500 0
645,879 08/23/18 S SELL 2867 1.0000 0 645,879 645,879 0
32,300 08/23/18 S SELL 2868 1.0000 0 32,300 32,300 0

388,815 08/23/18 B BUY 2869 1.0000 0 388,815 388,815 0
254,188 08/23/18 B BUY 2870 1.0000 0 254,188 254,188 0
917,089 08/24/18 B BUY 2873 1.0000 0 917,089 917,089 0
206,720 08/24/18 S SELL 2874 1.0000 0 206,720 206,720 0
873,425 08/24/18 S SELL 2875 1.0000 0 873,425 873,425 0
181,563 08/24/18 B BUY 2876 1.0000 0 181,563 181,563 0

1,208,020 08/27/18 B BUY 2879 1.0000 0 1,208,020 1,208,020 0
698,740 08/27/18 B BUY 2880 1.0000 0 698,740 698,740 0
18,156 08/27/18 S SELL 2881 1.0000 0 18,156 18,156 0

4,547,917 08/28/18 S SELL 2884 1.0000 0 4,547,917 4,547,917 0
1,401,820 08/28/18 B BUY 2885 1.0000 0 1,401,820 1,401,820 0
1,515,815 08/28/18 B BUY 2886 1.0000 0 1,515,815 1,515,815 0

343,863 08/28/18 S SELL 2887 1.0000 0 343,863 343,863 0
742,132 08/29/18 B BUY 2890 1.0000 0 742,132 742,132 0
58,140 08/29/18 B BUY 2891 1.0000 0 58,140 58,140 0

157,780 08/29/18 S SELL 2892 1.0000 0 157,780 157,780 0
585,750 08/29/18 S SELL 2893 1.0000 0 585,750 585,750 0

1,793,455 08/30/18 S SELL 2896 1.0000 0 1,793,455 1,793,455 0
994,840 08/30/18 B BUY 2897 1.0000 0 994,840 994,840 0
586,040 08/30/18 B BUY 2898 1.0000 0 586,040 586,040 0
177,500 08/30/18 B BUY 2899 1.0000 0 177,500 177,500 0

1,710,444 08/31/18 B BUY 2902 1.0000 0 1,710,444 1,710,444 0
820,420 08/31/18 S SELL 2903 1.0000 0 820,420 820,420 0

1,127,000 08/31/18 S SELL 2904 1.0000 0 1,127,000 1,127,000 0
230,750 08/31/18 B BUY 2905 1.0000 0 230,750 230,750 0

BROKER 100100 NAV VAL
20,669 08/31/18 B BUY 2922 1.0000 0 20,669 20,669 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,460 09/03/18 B BUY 2953 1.0000 0 6,460 6,460 0

794,535 09/03/18 S SELL 2954 1.0000 0 794,535 794,535 0
53,250 09/03/18 S SELL 2955 1.0000 0 53,250 53,250 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
933,213 09/04/18 B BUY 2956 1.0000 0 933,213 933,213 0

2,235,738 09/05/18 B BUY 2957 1.0000 0 2,235,738 2,235,738 0
245,480 09/05/18 S SELL 2960 1.0000 0 245,480 245,480 0

1,019,935 09/05/18 S SELL 2961 1.0000 0 1,019,935 1,019,935 0
923,000 09/05/18 S SELL 2962 1.0000 0 923,000 923,000 0

1,673,987 09/06/18 B BUY 2963 1.0000 0 1,673,987 1,673,987 0
53,250 09/06/18 S SELL 2964 1.0000 0 53,250 53,250 0

646,000 09/06/18 S SELL 2965 1.0000 0 646,000 646,000 0
974,855 09/06/18 S SELL 2966 1.0000 0 974,855 974,855 0
608,367 09/07/18 B BUY 2967 1.0000 0 608,367 608,367 0
594,320 09/07/18 S SELL 2968 1.0000 0 594,320 594,320 0
326,830 09/07/18 S SELL 2969 1.0000 0 326,830 326,830 0
319,500 09/07/18 B BUY 2970 1.0000 0 319,500 319,500 0

2,009,808 09/10/18 B BUY 2973 1.0000 0 2,009,808 2,009,808 0
781,000 09/10/18 S SELL 2974 1.0000 0 781,000 781,000 0
284,240 09/10/18 S SELL 2977 1.0000 0 284,240 284,240 0
918,505 09/10/18 S SELL 2978 1.0000 0 918,505 918,505 0

1,264,073 09/11/18 S SELL 2979 1.0000 0 1,264,073 1,264,073 0
361,760 09/11/18 B BUY 2982 1.0000 0 361,760 361,760 0
687,470 09/11/18 B BUY 2983 1.0000 0 687,470 687,470 0
230,750 09/11/18 B BUY 2984 1.0000 0 230,750 230,750 0
157,458 09/12/18 S SELL 2985 1.0000 0 157,458 157,458 0
550,250 09/12/18 S SELL 2988 1.0000 0 550,250 550,250 0
613,700 09/12/18 B BUY 2989 1.0000 0 613,700 613,700 0
95,795 09/12/18 B BUY 2990 1.0000 0 95,795 95,795 0

601,154 09/13/18 S SELL 2991 1.0000 0 601,154 601,154 0
90,440 09/13/18 S SELL 2992 1.0000 0 90,440 90,440 0

501,515 09/13/18 B BUY 2993 1.0000 0 501,515 501,515 0
248,500 09/13/18 B BUY 2994 1.0000 0 248,500 248,500 0

3,644,777 09/14/18 S SELL 2997 1.0000 0 3,644,777 3,644,777 0
1,090,854 09/14/18 B BUY 2998 1.0000 0 1,090,854 1,090,854 0

771,995 09/14/18 B BUY 2999 1.0000 0 771,995 771,995 0
88,750 09/14/18 B BUY 3000 1.0000 0 88,750 88,750 0

1,981,647 09/17/18 B BUY 3003 1.0000 0 1,981,647 1,981,647 0
66,236 09/17/18 B BUY 3004 1.0000 0 66,236 66,236 0

100,143 09/17/18 B BUY 3005 1.0000 0 100,143 100,143 0
461,500 09/17/18 S SELL 3006 1.0000 0 461,500 461,500 0
910,470 09/18/18 B BUY 3009 1.0000 0 910,470 910,470 0
990,822 09/18/18 S SELL 3010 1.0000 0 990,822 990,822 0
133,489 09/18/18 B BUY 3011 1.0000 0 133,489 133,489 0
88,750 09/18/18 S SELL 3012 1.0000 0 88,750 88,750 0

1,377,557 09/19/18 S SELL 3015 1.0000 0 1,377,557 1,377,557 0
1,011,519 09/19/18 B BUY 3016 1.0000 0 1,011,519 1,011,519 0
1,156,859 09/19/18 B BUY 3017 1.0000 0 1,156,859 1,156,859 0

869,750 09/19/18 S SELL 3018 1.0000 0 869,750 869,750 0
16,762 09/20/18 B BUY 3021 1.0000 0 16,762 16,762 0

215,566 09/20/18 B BUY 3024 1.0000 0 215,566 215,566 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
388,815 09/20/18 B BUY 3025 1.0000 0 388,815 388,815 0
603,500 09/20/18 S SELL 3026 1.0000 0 603,500 603,500 0

3,002,979 09/21/18 S SELL 3027 1.0000 0 3,002,979 3,002,979 0
1,569,780 09/21/18 B BUY 3028 1.0000 0 1,569,780 1,569,780 0
1,312,955 09/21/18 B BUY 3029 1.0000 0 1,312,955 1,312,955 0

337,250 09/21/18 B BUY 3030 1.0000 0 337,250 337,250 0
131,891 09/24/18 B BUY 3033 1.0000 0 131,891 131,891 0
368,220 09/24/18 S SELL 3034 1.0000 0 368,220 368,220 0
78,890 09/24/18 B BUY 3035 1.0000 0 78,890 78,890 0

142,000 09/24/18 B BUY 3036 1.0000 0 142,000 142,000 0
1,150,178 09/25/18 B BUY 3141 1.0000 0 1,150,178 1,150,178 0

88,750 09/25/18 S SELL 3142 1.0000 0 88,750 88,750 0
536,180 09/25/18 S SELL 3145 1.0000 0 536,180 536,180 0
490,245 09/25/18 S SELL 3146 1.0000 0 490,245 490,245 0
51,396 09/26/18 B BUY 3147 1.0000 0 51,396 51,396 0

264,860 09/26/18 S SELL 3148 1.0000 0 264,860 264,860 0
563,500 09/26/18 B BUY 3149 1.0000 0 563,500 563,500 0
319,500 09/26/18 S SELL 3150 1.0000 0 319,500 319,500 0
69,922 09/27/18 S SELL 3153 1.0000 0 69,922 69,922 0

633,080 09/27/18 S SELL 3154 1.0000 0 633,080 633,080 0
78,890 09/27/18 B BUY 3155 1.0000 0 78,890 78,890 0

603,500 09/27/18 B BUY 3156 1.0000 0 603,500 603,500 0
384,049 09/28/18 S SELL 3159 1.0000 0 384,049 384,049 0
106,500 09/28/18 B BUY 3160 1.0000 0 106,500 106,500 0
542,640 09/28/18 B BUY 3163 1.0000 0 542,640 542,640 0
326,830 09/28/18 S SELL 3164 1.0000 0 326,830 326,830 0

1,374,085 10/01/18 B BUY 3309 1.0000 0 1,374,085 1,374,085 0
997,395 10/01/18 S SELL 3310 1.0000 0 997,395 997,395 0
195,250 10/01/18 S SELL 3311 1.0000 0 195,250 195,250 0
58,140 10/01/18 S SELL 3314 1.0000 0 58,140 58,140 0
17,977 10/01/18 B BUY 3544 1.0000 0 17,977 17,977 0
20,221 10/01/18 B BUY 3551 1.0000 0 20,221 20,221 0

498,376 10/02/18 S SELL 3315 1.0000 0 498,376 498,376 0
717,060 10/02/18 B BUY 3316 1.0000 0 717,060 717,060 0
214,130 10/02/18 B BUY 3317 1.0000 0 214,130 214,130 0
479,250 10/02/18 S SELL 3318 1.0000 0 479,250 479,250 0
455,168 10/03/18 B BUY 3321 1.0000 0 455,168 455,168 0
372,750 10/03/18 B BUY 3322 1.0000 0 372,750 372,750 0
103,360 10/03/18 S SELL 3325 1.0000 0 103,360 103,360 0
670,565 10/03/18 S SELL 3326 1.0000 0 670,565 670,565 0

1,550,442 10/04/18 B BUY 3327 1.0000 0 1,550,442 1,550,442 0
146,510 10/04/18 S SELL 3330 1.0000 0 146,510 146,510 0

1,633,000 10/04/18 S SELL 3331 1.0000 0 1,633,000 1,633,000 0
200,260 10/04/18 B BUY 3332 1.0000 0 200,260 200,260 0

3,515,043 10/05/18 B BUY 3333 1.0000 0 3,515,043 3,515,043 0
1,543,940 10/05/18 S SELL 3334 1.0000 0 1,543,940 1,543,940 0
1,397,480 10/05/18 S SELL 3335 1.0000 0 1,397,480 1,397,480 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
550,250 10/05/18 S SELL 3336 1.0000 0 550,250 550,250 0
878,560 10/08/18 S SELL 3339 1.0000 0 878,560 878,560 0
608,580 10/08/18 S SELL 3340 1.0000 0 608,580 608,580 0
568,000 10/08/18 S SELL 3341 1.0000 0 568,000 568,000 0

2,999,283 10/09/18 B BUY 3344 1.0000 0 2,999,283 2,999,283 0
319,500 10/09/18 S SELL 3345 1.0000 0 319,500 319,500 0
25,840 10/09/18 S SELL 3346 1.0000 0 25,840 25,840 0

557,865 10/09/18 S SELL 3347 1.0000 0 557,865 557,865 0
1,760 10/10/18 B BUY 3348 1.0000 0 1,760 1,760 0

355,300 10/10/18 S SELL 3351 1.0000 0 355,300 355,300 0
287,385 10/10/18 S SELL 3352 1.0000 0 287,385 287,385 0
692,250 10/10/18 B BUY 3353 1.0000 0 692,250 692,250 0

9,968,508 10/11/18 B BUY 3354 1.0000 0 9,968,508 9,968,508 0
6,918,660 10/11/18 S SELL 3355 1.0000 0 6,918,660 6,918,660 0
2,389,240 10/11/18 S SELL 3356 1.0000 0 2,389,240 2,389,240 0

426,000 10/11/18 S SELL 3357 1.0000 0 426,000 426,000 0
2,424,507 10/12/18 B BUY 3360 1.0000 0 2,424,507 2,424,507 0
2,306,220 10/12/18 S SELL 3361 1.0000 0 2,306,220 2,306,220 0
1,363,670 10/12/18 S SELL 3362 1.0000 0 1,363,670 1,363,670 0
1,384,500 10/12/18 B BUY 3363 1.0000 0 1,384,500 1,384,500 0
2,041,020 10/15/18 S SELL 3366 1.0000 0 2,041,020 2,041,020 0

370,101 10/15/18 B BUY 3369 1.0000 0 370,101 370,101 0
124,250 10/15/18 S SELL 3370 1.0000 0 124,250 124,250 0

1,485,858 10/15/18 B BUY 3371 1.0000 0 1,485,858 1,485,858 0
1,803,043 10/16/18 B BUY 3372 1.0000 0 1,803,043 1,803,043 0
1,229,410 10/16/18 S SELL 3373 1.0000 0 1,229,410 1,229,410 0

180,840 10/16/18 S SELL 3374 1.0000 0 180,840 180,840 0
372,750 10/16/18 S SELL 3375 1.0000 0 372,750 372,750 0

6,431,558 10/17/18 S SELL 3378 1.0000 0 6,431,558 6,431,558 0
213,000 10/17/18 B BUY 3379 1.0000 0 213,000 213,000 0

4,376,190 10/17/18 B BUY 3382 1.0000 0 4,376,190 4,376,190 0
1,731,680 10/17/18 B BUY 3383 1.0000 0 1,731,680 1,731,680 0
1,084,454 10/18/18 B BUY 3384 1.0000 0 1,084,454 1,084,454 0

101,920 10/18/18 S SELL 3385 1.0000 0 101,920 101,920 0
728,840 10/18/18 S SELL 3386 1.0000 0 728,840 728,840 0
248,500 10/18/18 S SELL 3387 1.0000 0 248,500 248,500 0

4,715,665 10/19/18 B BUY 3390 1.0000 0 4,715,665 4,715,665 0
2,802,800 10/19/18 S SELL 3391 1.0000 0 2,802,800 2,802,800 0
1,665,920 10/19/18 S SELL 3392 1.0000 0 1,665,920 1,665,920 0

159,750 10/19/18 S SELL 3393 1.0000 0 159,750 159,750 0
841,391 10/22/18 S SELL 3396 1.0000 0 841,391 841,391 0
299,390 10/22/18 S SELL 3397 1.0000 0 299,390 299,390 0
608,280 10/22/18 B BUY 3398 1.0000 0 608,280 608,280 0
408,250 10/22/18 S SELL 3399 1.0000 0 408,250 408,250 0

1,175,895 10/23/18 B BUY 3402 1.0000 0 1,175,895 1,175,895 0
700,700 10/23/18 S SELL 3403 1.0000 0 700,700 700,700 0
465,800 10/23/18 S SELL 3404 1.0000 0 465,800 465,800 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
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17,750 10/23/18 B BUY 3405 1.0000 0 17,750 17,750 0

1,451,764 10/24/18 B BUY 3408 1.0000 0 1,451,764 1,451,764 0
656,110 10/24/18 S SELL 3409 1.0000 0 656,110 656,110 0
975,440 10/24/18 S SELL 3410 1.0000 0 975,440 975,440 0
266,250 10/24/18 B BUY 3411 1.0000 0 266,250 266,250 0

8,020,677 10/25/18 B BUY 3414 1.0000 0 8,020,677 8,020,677 0
2,838,640 10/25/18 S SELL 3415 1.0000 0 2,838,640 2,838,640 0

266,250 10/25/18 B BUY 3416 1.0000 0 266,250 266,250 0
5,217,030 10/25/18 S SELL 3419 1.0000 0 5,217,030 5,217,030 0
2,778,723 10/26/18 S SELL 3420 1.0000 0 2,778,723 2,778,723 0
1,522,430 10/26/18 B BUY 3421 1.0000 0 1,522,430 1,522,430 0
1,249,440 10/26/18 B BUY 3422 1.0000 0 1,249,440 1,249,440 0
1,407,548 10/29/18 B BUY 3472 1.0000 0 1,407,548 1,407,548 0

461,500 10/29/18 B BUY 3473 1.0000 0 461,500 461,500 0
1,184,820 10/29/18 S SELL 3476 1.0000 0 1,184,820 1,184,820 0

657,600 10/29/18 S SELL 3477 1.0000 0 657,600 657,600 0
2,263,024 10/30/18 B BUY 3485 1.0000 0 2,263,024 2,263,024 0
1,656,200 10/30/18 S SELL 3486 1.0000 0 1,656,200 1,656,200 0

345,240 10/30/18 S SELL 3487 1.0000 0 345,240 345,240 0
195,250 10/30/18 S SELL 3488 1.0000 0 195,250 195,250 0

3,588,917 10/31/18 S SELL 3489 1.0000 0 3,588,917 3,588,917 0
2,656,290 10/31/18 B BUY 3490 1.0000 0 2,656,290 2,656,290 0
1,194,640 10/31/18 B BUY 3491 1.0000 0 1,194,640 1,194,640 0

390,500 10/31/18 S SELL 3492 1.0000 0 390,500 390,500 0
1,840,216 11/01/18 S SELL 3696 1.0000 0 1,840,216 1,840,216 0
1,643,460 11/01/18 B BUY 3697 1.0000 0 1,643,460 1,643,460 0

789,120 11/01/18 B BUY 3698 1.0000 0 789,120 789,120 0
674,500 11/01/18 S SELL 3699 1.0000 0 674,500 674,500 0
14,326 11/01/18 B BUY 3881 1.0000 0 14,326 14,326 0

3,174,716 11/02/18 S SELL 3702 1.0000 0 3,174,716 3,174,716 0
1,719,900 11/02/18 B BUY 3703 1.0000 0 1,719,900 1,719,900 0
1,183,680 11/02/18 B BUY 3704 1.0000 0 1,183,680 1,183,680 0

213,000 11/02/18 B BUY 3705 1.0000 0 213,000 213,000 0
1,726,299 11/05/18 B BUY 3708 1.0000 0 1,726,299 1,726,299 0

120,560 11/05/18 B BUY 3709 1.0000 0 120,560 120,560 0
959,396 11/05/18 S SELL 3710 1.0000 0 959,396 959,396 0
879,060 11/05/18 S SELL 3713 1.0000 0 879,060 879,060 0

1,385,187 11/06/18 S SELL 3714 1.0000 0 1,385,187 1,385,187 0
974,610 11/06/18 B BUY 3715 1.0000 0 974,610 974,610 0
54,800 11/06/18 B BUY 3716 1.0000 0 54,800 54,800 0

304,313 11/06/18 B BUY 3717 1.0000 0 304,313 304,313 0
1,811,174 11/07/18 S SELL 3720 1.0000 0 1,811,174 1,811,174 0

67,625 11/07/18 B BUY 3721 1.0000 0 67,625 67,625 0
1,235,780 11/07/18 B BUY 3724 1.0000 0 1,235,780 1,235,780 0

449,360 11/07/18 B BUY 3725 1.0000 0 449,360 449,360 0
5,118,826 11/08/18 S SELL 3726 1.0000 0 5,118,826 5,118,826 0
3,656,380 11/08/18 B BUY 3727 1.0000 0 3,656,380 3,656,380 0

FD495 PAGE 82
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2018
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2019

JPMorgan Investor Services Delta Pilots Disability and Survivorship Plan

EIN: 58-0218548

Plan Number: 504

June 30, 2019



BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
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1,353,560 11/08/18 B BUY 3728 1.0000 0 1,353,560 1,353,560 0

50,719 11/08/18 B BUY 3731 1.0000 0 50,719 50,719 0
1,582,121 11/09/18 B BUY 3732 1.0000 0 1,582,121 1,582,121 0

490,490 11/09/18 S SELL 3733 1.0000 0 490,490 490,490 0
1,068,600 11/09/18 S SELL 3734 1.0000 0 1,068,600 1,068,600 0

33,813 11/09/18 S SELL 3735 1.0000 0 33,813 33,813 0
1,898,260 11/12/18 S SELL 3738 1.0000 0 1,898,260 1,898,260 0

490,281 11/12/18 B BUY 3739 1.0000 0 490,281 490,281 0
690,480 11/12/18 S SELL 3742 1.0000 0 690,480 690,480 0

6,751,906 11/13/18 B BUY 3743 1.0000 0 6,751,906 6,751,906 0
3,255,070 11/13/18 S SELL 3744 1.0000 0 3,255,070 3,255,070 0
1,704,280 11/13/18 S SELL 3745 1.0000 0 1,704,280 1,704,280 0

507,188 11/13/18 B BUY 3746 1.0000 0 507,188 507,188 0
290,543 11/14/18 S SELL 3749 1.0000 0 290,543 290,543 0
152,156 11/14/18 S SELL 3750 1.0000 0 152,156 152,156 0
12,740 11/14/18 S SELL 3751 1.0000 0 12,740 12,740 0

454,840 11/14/18 B BUY 3752 1.0000 0 454,840 454,840 0
1,499,707 11/15/18 B BUY 3753 1.0000 0 1,499,707 1,499,707 0
1,847,300 11/15/18 S SELL 3754 1.0000 0 1,847,300 1,847,300 0

65,760 11/15/18 B BUY 3755 1.0000 0 65,760 65,760 0
169,063 11/15/18 B BUY 3756 1.0000 0 169,063 169,063 0

2,383,982 11/16/18 S SELL 3759 1.0000 0 2,383,982 2,383,982 0
2,286,830 11/16/18 B BUY 3760 1.0000 0 2,286,830 2,286,830 0

257,560 11/16/18 B BUY 3761 1.0000 0 257,560 257,560 0
169,063 11/16/18 S SELL 3762 1.0000 0 169,063 169,063 0

1,196,532 11/19/18 S SELL 3765 1.0000 0 1,196,532 1,196,532 0
535,080 11/19/18 B BUY 3766 1.0000 0 535,080 535,080 0
93,160 11/19/18 B BUY 3767 1.0000 0 93,160 93,160 0

574,813 11/19/18 B BUY 3768 1.0000 0 574,813 574,813 0
4,008,852 11/20/18 B BUY 3771 1.0000 0 4,008,852 4,008,852 0
2,968,420 11/20/18 S SELL 3772 1.0000 0 2,968,420 2,968,420 0

860,360 11/20/18 S SELL 3773 1.0000 0 860,360 860,360 0
135,250 11/20/18 B BUY 3774 1.0000 0 135,250 135,250 0

5,033,946 11/21/18 B BUY 3777 1.0000 0 5,033,946 5,033,946 0
3,592,680 11/21/18 S SELL 3778 1.0000 0 3,592,680 3,592,680 0
1,748,120 11/21/18 S SELL 3779 1.0000 0 1,748,120 1,748,120 0

152,156 11/21/18 B BUY 3780 1.0000 0 152,156 152,156 0
1,397,400 11/22/18 B BUY 3783 1.0000 0 1,397,400 1,397,400 0

67,625 11/22/18 S SELL 3784 1.0000 0 67,625 67,625 0
579,670 11/22/18 B BUY 3787 1.0000 0 579,670 579,670 0

2,043,610 11/23/18 S SELL 3788 1.0000 0 2,043,610 2,043,610 0
2,146,221 11/26/18 B BUY 3791 1.0000 0 2,146,221 2,146,221 0
1,242,150 11/26/18 S SELL 3792 1.0000 0 1,242,150 1,242,150 0

838,440 11/26/18 S SELL 3793 1.0000 0 838,440 838,440 0
4,138,088 11/27/18 S SELL 3796 1.0000 0 4,138,088 4,138,088 0
2,573,480 11/27/18 B BUY 3797 1.0000 0 2,573,480 2,573,480 0
1,665,920 11/27/18 B BUY 3798 1.0000 0 1,665,920 1,665,920 0

FD495 PAGE 83
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2018
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2019

JPMorgan Investor Services Delta Pilots Disability and Survivorship Plan

EIN: 58-0218548

Plan Number: 504

June 30, 2019



BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
144,026 11/27/18 S SELL 3799 1.0000 0 144,026 144,026 0
443,628 11/28/18 S SELL 3840 1.0000 0 443,628 443,628 0
866,320 11/28/18 B BUY 3841 1.0000 0 866,320 866,320 0
405,520 11/28/18 S SELL 3842 1.0000 0 405,520 405,520 0
16,344 11/28/18 B BUY 3843 1.0000 0 16,344 16,344 0

5,114,468 11/29/18 S SELL 3846 1.0000 0 5,114,468 5,114,468 0
3,694,600 11/29/18 B BUY 3847 1.0000 0 3,694,600 3,694,600 0
1,408,360 11/29/18 B BUY 3848 1.0000 0 1,408,360 1,408,360 0

130,750 11/29/18 S SELL 3849 1.0000 0 130,750 130,750 0
262,026 11/30/18 B BUY 3852 1.0000 0 262,026 262,026 0
32,688 11/30/18 B BUY 3853 1.0000 0 32,688 32,688 0

487,720 11/30/18 S SELL 3854 1.0000 0 487,720 487,720 0
171,990 11/30/18 B BUY 3855 1.0000 0 171,990 171,990 0
917,806 12/03/18 S SELL 4012 1.0000 0 917,806 917,806 0
893,078 12/03/18 B BUY 4013 1.0000 0 893,078 893,078 0
496,205 12/03/18 S SELL 4014 1.0000 0 496,205 496,205 0
196,125 12/03/18 B BUY 4017 1.0000 0 196,125 196,125 0
20,680 12/03/18 B BUY 4183 1.0000 0 20,680 20,680 0

3,867,242 12/04/18 S SELL 4018 1.0000 0 3,867,242 3,867,242 0
2,010,420 12/04/18 B BUY 4019 1.0000 0 2,010,420 2,010,420 0
1,326,390 12/04/18 B BUY 4020 1.0000 0 1,326,390 1,326,390 0

473,969 12/04/18 B BUY 4021 1.0000 0 473,969 473,969 0
6,823,047 12/05/18 B BUY 4024 1.0000 0 6,823,047 6,823,047 0
5,522,450 12/05/18 S SELL 4025 1.0000 0 5,522,450 5,522,450 0
2,615,190 12/05/18 S SELL 4026 1.0000 0 2,615,190 2,615,190 0
1,438,250 12/05/18 B BUY 4027 1.0000 0 1,438,250 1,438,250 0

455,049 12/06/18 S SELL 4030 1.0000 0 455,049 455,049 0
338,310 12/06/18 B BUY 4031 1.0000 0 338,310 338,310 0

1,540,027 12/07/18 B BUY 4034 1.0000 0 1,540,027 1,540,027 0
657,730 12/07/18 S SELL 4035 1.0000 0 657,730 657,730 0

1,283,430 12/07/18 S SELL 4036 1.0000 0 1,283,430 1,283,430 0
588,375 12/07/18 B BUY 4037 1.0000 0 588,375 588,375 0

4,638,365 12/10/18 B BUY 4040 1.0000 0 4,638,365 4,638,365 0
3,418,955 12/10/18 S SELL 4041 1.0000 0 3,418,955 3,418,955 0

886,050 12/10/18 S SELL 4042 1.0000 0 886,050 886,050 0
98,063 12/10/18 S SELL 4043 1.0000 0 98,063 98,063 0

184,089 12/11/18 B BUY 4046 1.0000 0 184,089 184,089 0
440,555 12/11/18 B BUY 4047 1.0000 0 440,555 440,555 0
805,500 12/11/18 S SELL 4048 1.0000 0 805,500 805,500 0
212,469 12/11/18 B BUY 4049 1.0000 0 212,469 212,469 0
185,326 12/12/18 S SELL 4052 1.0000 0 185,326 185,326 0
117,895 12/12/18 S SELL 4053 1.0000 0 117,895 117,895 0
295,350 12/12/18 B BUY 4054 1.0000 0 295,350 295,350 0
49,031 12/12/18 B BUY 4055 1.0000 0 49,031 49,031 0

1,942,014 12/13/18 S SELL 4058 1.0000 0 1,942,014 1,942,014 0
694,960 12/13/18 B BUY 4059 1.0000 0 694,960 694,960 0

1,417,680 12/13/18 B BUY 4060 1.0000 0 1,417,680 1,417,680 0
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245,156 12/13/18 S SELL 4061 1.0000 0 245,156 245,156 0
825,092 12/14/18 B BUY 4064 1.0000 0 825,092 825,092 0
421,940 12/14/18 S SELL 4065 1.0000 0 421,940 421,940 0
193,320 12/14/18 S SELL 4066 1.0000 0 193,320 193,320 0
196,125 12/14/18 S SELL 4067 1.0000 0 196,125 196,125 0

3,858,204 12/17/18 B BUY 4070 1.0000 0 3,858,204 3,858,204 0
2,707,689 12/17/18 S SELL 4071 1.0000 0 2,707,689 2,707,689 0
1,332,940 12/17/18 S SELL 4072 1.0000 0 1,332,940 1,332,940 0

261,500 12/17/18 B BUY 4073 1.0000 0 261,500 261,500 0
3,510,018 12/18/18 B BUY 4076 1.0000 0 3,510,018 3,510,018 0
3,082,498 12/18/18 S SELL 4077 1.0000 0 3,082,498 3,082,498 0

701,731 12/18/18 S SELL 4078 1.0000 0 701,731 701,731 0
408,594 12/18/18 B BUY 4079 1.0000 0 408,594 408,594 0
470,063 12/19/18 B BUY 4080 1.0000 0 470,063 470,063 0

1,104,490 12/19/18 S SELL 4083 1.0000 0 1,104,490 1,104,490 0
74,283 12/19/18 B BUY 4084 1.0000 0 74,283 74,283 0

490,313 12/19/18 B BUY 4085 1.0000 0 490,313 490,313 0
2,168,966 12/20/18 B BUY 4086 1.0000 0 2,168,966 2,168,966 0
2,078,675 12/20/18 S SELL 4087 1.0000 0 2,078,675 2,078,675 0

934,380 12/20/18 S SELL 4088 1.0000 0 934,380 934,380 0
980,625 12/20/18 B BUY 4089 1.0000 0 980,625 980,625 0

1,688,504 12/21/18 B BUY 4090 1.0000 0 1,688,504 1,688,504 0
1,129,310 12/21/18 S SELL 4091 1.0000 0 1,129,310 1,129,310 0

467,190 12/21/18 S SELL 4092 1.0000 0 467,190 467,190 0
6,356,731 12/24/18 B BUY 4093 1.0000 0 6,356,731 6,356,731 0
4,511,035 12/24/18 S SELL 4094 1.0000 0 4,511,035 4,511,035 0
1,482,120 12/24/18 S SELL 4095 1.0000 0 1,482,120 1,482,120 0

245,156 12/24/18 S SELL 4096 1.0000 0 245,156 245,156 0
1,283,430 12/25/18 S SELL 4097 1.0000 0 1,283,430 1,283,430 0

392,250 12/25/18 B BUY 4098 1.0000 0 392,250 392,250 0
4,455,190 12/25/18 S SELL 4099 1.0000 0 4,455,190 4,455,190 0
4,342,700 12/27/18 S SELL 4100 1.0000 0 4,342,700 4,342,700 0
2,405,760 12/27/18 B BUY 4101 1.0000 0 2,405,760 2,405,760 0

621,063 12/27/18 S SELL 4102 1.0000 0 621,063 621,063 0
8,016,860 12/27/18 B BUY 4103 1.0000 0 8,016,860 8,016,860 0
2,089,094 12/28/18 S SELL 4104 1.0000 0 2,089,094 2,089,094 0

37,590 12/28/18 B BUY 4105 1.0000 0 37,590 37,590 0
1,489,200 12/28/18 B BUY 4106 1.0000 0 1,489,200 1,489,200 0

294,188 12/28/18 B BUY 4107 1.0000 0 294,188 294,188 0
124,518 12/31/18 B BUY 4110 1.0000 0 124,518 124,518 0
552,245 12/31/18 S SELL 4111 1.0000 0 552,245 552,245 0
574,590 12/31/18 B BUY 4114 1.0000 0 574,590 574,590 0
179,781 12/31/18 S SELL 4115 1.0000 0 179,781 179,781 0

1,191,360 01/01/19 B BUY 4331 1.0000 0 1,191,360 1,191,360 0
42,960 01/01/19 B BUY 4332 1.0000 0 42,960 42,960 0

310,531 01/01/19 B BUY 4333 1.0000 0 310,531 310,531 0
1,596,034 01/02/19 S SELL 4336 1.0000 0 1,596,034 1,596,034 0
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13,153 01/02/19 B BUY 4546 1.0000 0 13,153 13,153 0

671,995 01/03/19 S SELL 4337 1.0000 0 671,995 671,995 0
359,890 01/03/19 B BUY 4340 1.0000 0 359,890 359,890 0
204,060 01/03/19 S SELL 4341 1.0000 0 204,060 204,060 0
523,000 01/03/19 B BUY 4342 1.0000 0 523,000 523,000 0

3,435,496 01/04/19 B BUY 4343 1.0000 0 3,435,496 3,435,496 0
3,927,765 01/04/19 S SELL 4344 1.0000 0 3,927,765 3,927,765 0

671,250 01/04/19 S SELL 4345 1.0000 0 671,250 671,250 0
1,258,469 01/04/19 B BUY 4346 1.0000 0 1,258,469 1,258,469 0
7,011,725 01/07/19 S SELL 4347 1.0000 0 7,011,725 7,011,725 0
1,160,406 01/07/19 S SELL 4348 1.0000 0 1,160,406 1,160,406 0
5,187,380 01/07/19 B BUY 4351 1.0000 0 5,187,380 5,187,380 0
2,846,100 01/07/19 B BUY 4352 1.0000 0 2,846,100 2,846,100 0
1,486,451 01/08/19 S SELL 4353 1.0000 0 1,486,451 1,486,451 0
1,197,565 01/08/19 B BUY 4354 1.0000 0 1,197,565 1,197,565 0

289,980 01/08/19 B BUY 4355 1.0000 0 289,980 289,980 0
32,688 01/08/19 S SELL 4356 1.0000 0 32,688 32,688 0

1,794,813 01/09/19 S SELL 4359 1.0000 0 1,794,813 1,794,813 0
1,352,690 01/09/19 B BUY 4360 1.0000 0 1,352,690 1,352,690 0

585,330 01/09/19 B BUY 4361 1.0000 0 585,330 585,330 0
209,351 01/09/19 S SELL 4362 1.0000 0 209,351 209,351 0

1,377,979 01/10/19 S SELL 4365 1.0000 0 1,377,979 1,377,979 0
632,910 01/10/19 B BUY 4366 1.0000 0 632,910 632,910 0

1,020,300 01/10/19 B BUY 4367 1.0000 0 1,020,300 1,020,300 0
426,844 01/10/19 S SELL 4368 1.0000 0 426,844 426,844 0
770,397 01/11/19 S SELL 4371 1.0000 0 770,397 770,397 0
713,575 01/11/19 B BUY 4382 1.0000 0 713,575 713,575 0
322,200 01/11/19 B BUY 4383 1.0000 0 322,200 322,200 0
309,094 01/11/19 S SELL 4384 1.0000 0 309,094 309,094 0
396,237 01/14/19 B BUY 4387 1.0000 0 396,237 396,237 0
62,050 01/14/19 B BUY 4388 1.0000 0 62,050 62,050 0

665,880 01/14/19 S SELL 4389 1.0000 0 665,880 665,880 0
176,625 01/14/19 B BUY 4390 1.0000 0 176,625 176,625 0

1,590,216 01/15/19 B BUY 4393 1.0000 0 1,590,216 1,590,216 0
375,900 01/15/19 S SELL 4394 1.0000 0 375,900 375,900 0
323,813 01/15/19 S SELL 4395 1.0000 0 323,813 323,813 0
905,930 01/15/19 S SELL 4398 1.0000 0 905,930 905,930 0

1,940,024 01/16/19 S SELL 4399 1.0000 0 1,940,024 1,940,024 0
440,340 01/16/19 B BUY 4402 1.0000 0 440,340 440,340 0

1,545,045 01/16/19 B BUY 4403 1.0000 0 1,545,045 1,545,045 0
103,031 01/16/19 S SELL 4404 1.0000 0 103,031 103,031 0
713,022 01/17/19 S SELL 4405 1.0000 0 713,022 713,022 0
88,313 01/17/19 S SELL 4406 1.0000 0 88,313 88,313 0

483,990 01/17/19 B BUY 4407 1.0000 0 483,990 483,990 0
284,610 01/17/19 B BUY 4408 1.0000 0 284,610 284,610 0

1,725,520 01/18/19 S SELL 4411 1.0000 0 1,725,520 1,725,520 0
1,365,100 01/18/19 B BUY 4412 1.0000 0 1,365,100 1,365,100 0
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273,870 01/18/19 B BUY 4413 1.0000 0 273,870 273,870 0

2,258,620 01/21/19 B BUY 4416 1.0000 0 2,258,620 2,258,620 0
1,063,260 01/21/19 B BUY 4417 1.0000 0 1,063,260 1,063,260 0

294,375 01/21/19 S SELL 4418 1.0000 0 294,375 294,375 0
3,103,265 01/22/19 S SELL 4421 1.0000 0 3,103,265 3,103,265 0
3,529,803 01/23/19 B BUY 4422 1.0000 0 3,529,803 3,529,803 0
2,463,385 01/23/19 S SELL 4423 1.0000 0 2,463,385 2,463,385 0
1,573,410 01/23/19 S SELL 4424 1.0000 0 1,573,410 1,573,410 0

559,313 01/23/19 B BUY 4425 1.0000 0 559,313 559,313 0
685,640 01/24/19 S SELL 4428 1.0000 0 685,640 685,640 0
397,120 01/24/19 B BUY 4429 1.0000 0 397,120 397,120 0
451,080 01/24/19 B BUY 4432 1.0000 0 451,080 451,080 0
161,906 01/24/19 S SELL 4433 1.0000 0 161,906 161,906 0
356,059 01/25/19 S SELL 4434 1.0000 0 356,059 356,059 0
471,000 01/25/19 B BUY 4435 1.0000 0 471,000 471,000 0
266,815 01/25/19 S SELL 4438 1.0000 0 266,815 266,815 0
112,770 01/25/19 B BUY 4439 1.0000 0 112,770 112,770 0

2,551,086 01/28/19 S SELL 4440 1.0000 0 2,551,086 2,551,086 0
1,830,475 01/28/19 B BUY 4441 1.0000 0 1,830,475 1,830,475 0
1,052,520 01/28/19 B BUY 4442 1.0000 0 1,052,520 1,052,520 0

367,969 01/28/19 S SELL 4443 1.0000 0 367,969 367,969 0
1,806,580 01/29/19 B BUY 4473 1.0000 0 1,806,580 1,806,580 0
1,340,280 01/29/19 S SELL 4476 1.0000 0 1,340,280 1,340,280 0

483,300 01/29/19 S SELL 4477 1.0000 0 483,300 483,300 0
14,719 01/29/19 B BUY 4478 1.0000 0 14,719 14,719 0

506,476 01/30/19 S SELL 4479 1.0000 0 506,476 506,476 0
279,656 01/30/19 B BUY 4480 1.0000 0 279,656 279,656 0
99,280 01/30/19 S SELL 4483 1.0000 0 99,280 99,280 0

241,650 01/30/19 B BUY 4484 1.0000 0 241,650 241,650 0
3,429,257 01/31/19 S SELL 4485 1.0000 0 3,429,257 3,429,257 0

988,080 01/31/19 B BUY 4486 1.0000 0 988,080 988,080 0
161,906 01/31/19 S SELL 4487 1.0000 0 161,906 161,906 0

2,618,510 01/31/19 B BUY 4490 1.0000 0 2,618,510 2,618,510 0
2,040,972 02/01/19 S SELL 4656 1.0000 0 2,040,972 2,040,972 0
1,365,100 02/01/19 B BUY 4657 1.0000 0 1,365,100 1,365,100 0

21,480 02/01/19 B BUY 4658 1.0000 0 21,480 21,480 0
618,188 02/01/19 B BUY 4659 1.0000 0 618,188 618,188 0
29,576 02/01/19 B BUY 4833 1.0000 0 29,576 29,576 0

105,621 02/04/19 S SELL 4662 1.0000 0 105,621 105,621 0
2,271 02/04/19 B BUY 4663 1.0000 0 2,271 2,271 0

35,762 02/04/19 S SELL 4664 1.0000 0 35,762 35,762 0
397,406 02/04/19 S SELL 4665 1.0000 0 397,406 397,406 0

1,082,037 02/05/19 S SELL 4668 1.0000 0 1,082,037 1,082,037 0
367,070 02/05/19 B BUY 4669 1.0000 0 367,070 367,070 0

1,010,650 02/05/19 B BUY 4672 1.0000 0 1,010,650 1,010,650 0
353,250 02/05/19 S SELL 4673 1.0000 0 353,250 353,250 0

1,748,684 02/06/19 S SELL 4674 1.0000 0 1,748,684 1,748,684 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
588,555 02/06/19 B BUY 4675 1.0000 0 588,555 588,555 0
759,990 02/06/19 B BUY 4676 1.0000 0 759,990 759,990 0
338,531 02/06/19 B BUY 4677 1.0000 0 338,531 338,531 0
679,221 02/07/19 B BUY 4680 1.0000 0 679,221 679,221 0
29,438 02/07/19 S SELL 4681 1.0000 0 29,438 29,438 0

101,065 02/07/19 S SELL 4684 1.0000 0 101,065 101,065 0
553,190 02/07/19 S SELL 4685 1.0000 0 553,190 553,190 0

2,202,735 02/08/19 B BUY 4686 1.0000 0 2,202,735 2,202,735 0
1,504,085 02/08/19 S SELL 4687 1.0000 0 1,504,085 1,504,085 0
1,282,160 02/08/19 S SELL 4688 1.0000 0 1,282,160 1,282,160 0

588,750 02/08/19 B BUY 4689 1.0000 0 588,750 588,750 0
71,707 02/11/19 S SELL 4692 1.0000 0 71,707 71,707 0

130,790 02/11/19 B BUY 4693 1.0000 0 130,790 130,790 0
330,880 02/11/19 S SELL 4694 1.0000 0 330,880 330,880 0
323,813 02/11/19 B BUY 4695 1.0000 0 323,813 323,813 0

0 02/11/19 O COVER 15162 1.0000 0 0 0 0
351,703 02/12/19 B BUY 4698 1.0000 0 351,703 351,703 0
118,900 02/12/19 B BUY 4699 1.0000 0 118,900 118,900 0
93,060 02/12/19 S SELL 4700 1.0000 0 93,060 93,060 0

338,531 02/12/19 S SELL 4701 1.0000 0 338,531 338,531 0
3,024,537 02/13/19 S SELL 4704 1.0000 0 3,024,537 3,024,537 0
2,169,925 02/13/19 B BUY 4705 1.0000 0 2,169,925 2,169,925 0
1,096,040 02/13/19 B BUY 4706 1.0000 0 1,096,040 1,096,040 0

279,656 02/13/19 S SELL 4707 1.0000 0 279,656 279,656 0
146,185 02/14/19 S SELL 4710 1.0000 0 146,185 146,185 0
285,360 02/14/19 B BUY 4711 1.0000 0 285,360 285,360 0
20,680 02/14/19 B BUY 4712 1.0000 0 20,680 20,680 0

147,188 02/14/19 S SELL 4713 1.0000 0 147,188 147,188 0
58,416 02/15/19 B BUY 4716 1.0000 0 58,416 58,416 0

368,590 02/15/19 S SELL 4717 1.0000 0 368,590 368,590 0
56,870 02/15/19 S SELL 4718 1.0000 0 56,870 56,870 0

309,094 02/15/19 B BUY 4719 1.0000 0 309,094 309,094 0
2,003,465 02/18/19 B BUY 4722 1.0000 0 2,003,465 2,003,465 0
1,401,070 02/18/19 B BUY 4723 1.0000 0 1,401,070 1,401,070 0

117,750 02/18/19 B BUY 4724 1.0000 0 117,750 117,750 0
3,614,440 02/19/19 S SELL 4727 1.0000 0 3,614,440 3,614,440 0

630,883 02/20/19 S SELL 4728 1.0000 0 630,883 630,883 0
95,120 02/20/19 B BUY 4729 1.0000 0 95,120 95,120 0

392,920 02/20/19 B BUY 4730 1.0000 0 392,920 392,920 0
88,313 02/20/19 B BUY 4731 1.0000 0 88,313 88,313 0

686,379 02/21/19 S SELL 4734 1.0000 0 686,379 686,379 0
493,435 02/21/19 B BUY 4735 1.0000 0 493,435 493,435 0
263,670 02/21/19 B BUY 4736 1.0000 0 263,670 263,670 0
147,188 02/21/19 S SELL 4737 1.0000 0 147,188 147,188 0

1,646,661 02/22/19 B BUY 4740 1.0000 0 1,646,661 1,646,661 0
760,960 02/22/19 S SELL 4741 1.0000 0 760,960 760,960 0
217,140 02/22/19 S SELL 4742 1.0000 0 217,140 217,140 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
662,087 02/22/19 S SELL 4743 1.0000 0 662,087 662,087 0

1,767,877 02/25/19 S SELL 4746 1.0000 0 1,767,877 1,767,877 0
354,688 02/25/19 B BUY 4747 1.0000 0 354,688 354,688 0

1,010,650 02/25/19 B BUY 4748 1.0000 0 1,010,650 1,010,650 0
341,220 02/25/19 B BUY 4749 1.0000 0 341,220 341,220 0
489,266 02/26/19 S SELL 4752 1.0000 0 489,266 489,266 0
350,755 02/26/19 B BUY 4753 1.0000 0 350,755 350,755 0
289,520 02/26/19 B BUY 4754 1.0000 0 289,520 289,520 0
165,708 02/26/19 S SELL 4755 1.0000 0 165,708 165,708 0
461,383 02/27/19 S SELL 4780 1.0000 0 461,383 461,383 0
332,920 02/27/19 S SELL 4781 1.0000 0 332,920 332,920 0
465,300 02/27/19 B BUY 4782 1.0000 0 465,300 465,300 0
326,313 02/27/19 B BUY 4783 1.0000 0 326,313 326,313 0

1,108,782 02/28/19 B BUY 4786 1.0000 0 1,108,782 1,108,782 0
485,980 02/28/19 S SELL 4812 1.0000 0 485,980 485,980 0
214,020 02/28/19 B BUY 4813 1.0000 0 214,020 214,020 0
851,250 02/28/19 S SELL 4814 1.0000 0 851,250 851,250 0
222,310 03/01/19 S SELL 4816 1.0000 0 222,310 222,310 0
618,280 03/01/19 S SELL 4817 1.0000 0 618,280 618,280 0

1,228,061 03/01/19 B BUY 4940 1.0000 0 1,228,061 1,228,061 0
340,500 03/01/19 S SELL 4943 1.0000 0 340,500 340,500 0

1,383,500 03/04/19 S SELL 4946 1.0000 0 1,383,500 1,383,500 0
610,060 03/04/19 B BUY 4947 1.0000 0 610,060 610,060 0
496,563 03/04/19 S SELL 4948 1.0000 0 496,563 496,563 0

1,206,835 03/04/19 B BUY 4951 1.0000 0 1,206,835 1,206,835 0
778,707 03/05/19 B BUY 4952 1.0000 0 778,707 778,707 0
796,630 03/05/19 S SELL 4953 1.0000 0 796,630 796,630 0
423,940 03/05/19 S SELL 4956 1.0000 0 423,940 423,940 0
454,000 03/05/19 B BUY 4957 1.0000 0 454,000 454,000 0
221,030 03/06/19 S SELL 4958 1.0000 0 221,030 221,030 0

5,945 03/06/19 S SELL 4959 1.0000 0 5,945 5,945 0
144,760 03/06/19 B BUY 4960 1.0000 0 144,760 144,760 0
56,750 03/06/19 B BUY 4961 1.0000 0 56,750 56,750 0

1,194,791 03/07/19 B BUY 4964 1.0000 0 1,194,791 1,194,791 0
1,194,945 03/07/19 S SELL 4965 1.0000 0 1,194,945 1,194,945 0

263,670 03/07/19 S SELL 4966 1.0000 0 263,670 263,670 0
255,375 03/07/19 B BUY 4967 1.0000 0 255,375 255,375 0

1,995,455 03/08/19 B BUY 4970 1.0000 0 1,995,455 1,995,455 0
1,278,752 03/08/19 S SELL 4971 1.0000 0 1,278,752 1,278,752 0
1,313,180 03/08/19 S SELL 4972 1.0000 0 1,313,180 1,313,180 0

610,063 03/08/19 B BUY 4973 1.0000 0 610,063 610,063 0
23,597 03/11/19 B BUY 4976 1.0000 0 23,597 23,597 0

186,186 03/11/19 S SELL 4977 1.0000 0 186,186 186,186 0
27,379 03/11/19 S SELL 4978 1.0000 0 27,379 27,379 0

227,000 03/11/19 B BUY 4979 1.0000 0 227,000 227,000 0
2,845,944 03/12/19 S SELL 4982 1.0000 0 2,845,944 2,845,944 0
2,205,595 03/12/19 B BUY 4983 1.0000 0 2,205,595 2,205,595 0

FD495 PAGE 89
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2018
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2019

JPMorgan Investor Services Delta Pilots Disability and Survivorship Plan

EIN: 58-0218548

Plan Number: 504

June 30, 2019



BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
880,097 03/12/19 B BUY 4984 1.0000 0 880,097 880,097 0
297,938 03/12/19 S SELL 4985 1.0000 0 297,938 297,938 0

1,062,358 03/13/19 S SELL 4988 1.0000 0 1,062,358 1,062,358 0
487,490 03/13/19 B BUY 4989 1.0000 0 487,490 487,490 0
10,340 03/13/19 S SELL 4990 1.0000 0 10,340 10,340 0

567,500 03/13/19 B BUY 4991 1.0000 0 567,500 567,500 0
1,912,222 03/14/19 S SELL 4994 1.0000 0 1,912,222 1,912,222 0

780,670 03/14/19 B BUY 4995 1.0000 0 780,670 780,670 0
212,813 03/14/19 S SELL 4996 1.0000 0 212,813 212,813 0

1,331,680 03/14/19 B BUY 4999 1.0000 0 1,331,680 1,331,680 0
938,630 03/15/19 B BUY 5000 1.0000 0 938,630 938,630 0
468,188 03/15/19 S SELL 5001 1.0000 0 468,188 468,188 0
433,985 03/15/19 S SELL 5002 1.0000 0 433,985 433,985 0
10,340 03/15/19 S SELL 5003 1.0000 0 10,340 10,340 0

1,973,804 03/18/19 S SELL 5006 1.0000 0 1,973,804 1,973,804 0
1,040,375 03/18/19 B BUY 5009 1.0000 0 1,040,375 1,040,375 0
1,028,830 03/18/19 B BUY 5010 1.0000 0 1,028,830 1,028,830 0

397,250 03/18/19 B BUY 5011 1.0000 0 397,250 397,250 0
1,201,941 03/19/19 S SELL 5012 1.0000 0 1,201,941 1,201,941 0

642,060 03/19/19 B BUY 5013 1.0000 0 642,060 642,060 0
377,410 03/19/19 B BUY 5014 1.0000 0 377,410 377,410 0
113,500 03/19/19 B BUY 5015 1.0000 0 113,500 113,500 0
317,179 03/20/19 B BUY 5018 1.0000 0 317,179 317,179 0
227,000 03/20/19 S SELL 5019 1.0000 0 227,000 227,000 0
243,745 03/20/19 S SELL 5020 1.0000 0 243,745 243,745 0
186,120 03/20/19 B BUY 5021 1.0000 0 186,120 186,120 0
160,459 03/21/19 S SELL 5024 1.0000 0 160,459 160,459 0
564,775 03/21/19 S SELL 5025 1.0000 0 564,775 564,775 0
46,530 03/21/19 B BUY 5026 1.0000 0 46,530 46,530 0

709,375 03/21/19 B BUY 5027 1.0000 0 709,375 709,375 0
2,279,955 03/22/19 S SELL 5030 1.0000 0 2,279,955 2,279,955 0
2,116,420 03/22/19 B BUY 5031 1.0000 0 2,116,420 2,116,420 0

20,680 03/22/19 S SELL 5032 1.0000 0 20,680 20,680 0
141,875 03/22/19 B BUY 5033 1.0000 0 141,875 141,875 0

4,094,306 03/25/19 B BUY 5036 1.0000 0 4,094,306 4,094,306 0
3,085,455 03/25/19 S SELL 5039 1.0000 0 3,085,455 3,085,455 0
1,995,620 03/25/19 S SELL 5040 1.0000 0 1,995,620 1,995,620 0
1,078,250 03/25/19 B BUY 5041 1.0000 0 1,078,250 1,078,250 0

134,716 03/26/19 S SELL 5089 1.0000 0 134,716 134,716 0
87,890 03/26/19 B BUY 5092 1.0000 0 87,890 87,890 0

283,750 03/26/19 B BUY 5093 1.0000 0 283,750 283,750 0
219,965 03/26/19 S SELL 5094 1.0000 0 219,965 219,965 0

2,027,446 03/27/19 S SELL 5095 1.0000 0 2,027,446 2,027,446 0
951,735 03/27/19 B BUY 5096 1.0000 0 951,735 951,735 0
597,830 03/27/19 B BUY 5097 1.0000 0 597,830 597,830 0
14,188 03/27/19 S SELL 5098 1.0000 0 14,188 14,188 0
64,151 03/28/19 B BUY 5101 1.0000 0 64,151 64,151 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
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711,875 03/28/19 S SELL 5102 1.0000 0 711,875 711,875 0
10,120 03/28/19 S SELL 5103 1.0000 0 10,120 10,120 0

666,813 03/28/19 B BUY 5104 1.0000 0 666,813 666,813 0
552,808 03/29/19 S SELL 5107 1.0000 0 552,808 552,808 0
597,975 03/29/19 B BUY 5108 1.0000 0 597,975 597,975 0
222,640 03/29/19 S SELL 5109 1.0000 0 222,640 222,640 0
141,875 03/29/19 B BUY 5110 1.0000 0 141,875 141,875 0

1,063,723 04/01/19 S SELL 5220 1.0000 0 1,063,723 1,063,723 0
318,780 04/01/19 B BUY 5221 1.0000 0 318,780 318,780 0
170,250 04/01/19 S SELL 5222 1.0000 0 170,250 170,250 0
956,760 04/01/19 B BUY 5225 1.0000 0 956,760 956,760 0
22,930 04/01/19 B BUY 5482 1.0000 0 22,930 22,930 0
22,358 04/01/19 B BUY 5484 1.0000 0 22,358 22,358 0

2,260,278 04/02/19 S SELL 5226 1.0000 0 2,260,278 2,260,278 0
1,862,265 04/02/19 B BUY 5227 1.0000 0 1,862,265 1,862,265 0
1,244,760 04/02/19 B BUY 5228 1.0000 0 1,244,760 1,244,760 0

950,563 04/02/19 S SELL 5229 1.0000 0 950,563 950,563 0
56,023 04/03/19 B BUY 5232 1.0000 0 56,023 56,023 0

193,630 04/03/19 S SELL 5233 1.0000 0 193,630 193,630 0
70,840 04/03/19 B BUY 5234 1.0000 0 70,840 70,840 0
42,563 04/03/19 B BUY 5235 1.0000 0 42,563 42,563 0

860,205 04/04/19 S SELL 5238 1.0000 0 860,205 860,205 0
723,265 04/04/19 B BUY 5239 1.0000 0 723,265 723,265 0
708,400 04/04/19 B BUY 5240 1.0000 0 708,400 708,400 0
581,688 04/04/19 S SELL 5241 1.0000 0 581,688 581,688 0
72,259 04/05/19 S SELL 5244 1.0000 0 72,259 72,259 0
99,313 04/05/19 B BUY 5247 1.0000 0 99,313 99,313 0

165,155 04/05/19 B BUY 5248 1.0000 0 165,155 165,155 0
212,520 04/05/19 S SELL 5249 1.0000 0 212,520 212,520 0

1,136,064 04/08/19 S SELL 5250 1.0000 0 1,136,064 1,136,064 0
757,435 04/08/19 B BUY 5253 1.0000 0 757,435 757,435 0
187,220 04/08/19 B BUY 5254 1.0000 0 187,220 187,220 0
156,063 04/08/19 B BUY 5255 1.0000 0 156,063 156,063 0

2,607 04/09/19 S SELL 5256 1.0000 0 2,607 2,607 0
70,840 04/09/19 B BUY 5257 1.0000 0 70,840 70,840 0

130,985 04/09/19 B BUY 5258 1.0000 0 130,985 130,985 0
212,813 04/09/19 S SELL 5259 1.0000 0 212,813 212,813 0

1,300,975 04/10/19 B BUY 5262 1.0000 0 1,300,975 1,300,975 0
894,115 04/10/19 S SELL 5263 1.0000 0 894,115 894,115 0
571,780 04/10/19 S SELL 5264 1.0000 0 571,780 571,780 0
198,625 04/10/19 B BUY 5265 1.0000 0 198,625 198,625 0

1,089,182 04/11/19 S SELL 5268 1.0000 0 1,089,182 1,089,182 0
677,705 04/11/19 B BUY 5271 1.0000 0 677,705 677,705 0
298,540 04/11/19 B BUY 5272 1.0000 0 298,540 298,540 0
85,125 04/11/19 B BUY 5273 1.0000 0 85,125 85,125 0

719,883 04/12/19 B BUY 5274 1.0000 0 719,883 719,883 0
153,765 04/12/19 S SELL 5277 1.0000 0 153,765 153,765 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
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161,920 04/12/19 S SELL 5278 1.0000 0 161,920 161,920 0
425,625 04/12/19 S SELL 5279 1.0000 0 425,625 425,625 0

1,414,181 04/15/19 S SELL 5280 1.0000 0 1,414,181 1,414,181 0
454,000 04/15/19 S SELL 5281 1.0000 0 454,000 454,000 0

1,178,865 04/15/19 B BUY 5284 1.0000 0 1,178,865 1,178,865 0
642,620 04/15/19 B BUY 5285 1.0000 0 642,620 642,620 0

3,268 04/16/19 B BUY 5310 1.0000 0 3,268 3,268 0
170,850 04/16/19 S SELL 5311 1.0000 0 170,850 170,850 0
25,300 04/16/19 B BUY 5312 1.0000 0 25,300 25,300 0

113,500 04/16/19 B BUY 5313 1.0000 0 113,500 113,500 0
178,373 04/17/19 B BUY 5316 1.0000 0 178,373 178,373 0
108,205 04/17/19 B BUY 5317 1.0000 0 108,205 108,205 0
116,380 04/17/19 B BUY 5318 1.0000 0 116,380 116,380 0
411,438 04/17/19 S SELL 5319 1.0000 0 411,438 411,438 0
699,857 04/18/19 B BUY 5322 1.0000 0 699,857 699,857 0
626,450 04/18/19 S SELL 5323 1.0000 0 626,450 626,450 0
242,880 04/18/19 B BUY 5324 1.0000 0 242,880 242,880 0
14,188 04/18/19 B BUY 5325 1.0000 0 14,188 14,188 0

411,438 04/19/19 B BUY 5328 1.0000 0 411,438 411,438 0
541,025 04/19/19 B BUY 5331 1.0000 0 541,025 541,025 0
136,620 04/19/19 S SELL 5332 1.0000 0 136,620 136,620 0
462,978 04/23/19 S SELL 5338 1.0000 0 462,978 462,978 0
153,765 04/23/19 B BUY 5339 1.0000 0 153,765 153,765 0
86,020 04/23/19 S SELL 5340 1.0000 0 86,020 86,020 0

439,813 04/23/19 S SELL 5341 1.0000 0 439,813 439,813 0
1,846,525 04/24/19 S SELL 5344 1.0000 0 1,846,525 1,846,525 0
1,452,225 04/24/19 B BUY 5345 1.0000 0 1,452,225 1,452,225 0

177,100 04/24/19 B BUY 5346 1.0000 0 177,100 177,100 0
156,063 04/24/19 B BUY 5347 1.0000 0 156,063 156,063 0
648,744 04/25/19 B BUY 5387 1.0000 0 648,744 648,744 0
718,520 04/25/19 S SELL 5388 1.0000 0 718,520 718,520 0
539,125 04/25/19 B BUY 5389 1.0000 0 539,125 539,125 0
415,735 04/25/19 S SELL 5392 1.0000 0 415,735 415,735 0
485,018 04/26/19 B BUY 5393 1.0000 0 485,018 485,018 0
256,275 04/26/19 S SELL 5394 1.0000 0 256,275 256,275 0
111,320 04/26/19 S SELL 5395 1.0000 0 111,320 111,320 0
113,500 04/26/19 S SELL 5396 1.0000 0 113,500 113,500 0

1,500,827 04/29/19 S SELL 5399 1.0000 0 1,500,827 1,500,827 0
865,640 04/29/19 B BUY 5400 1.0000 0 865,640 865,640 0
344,080 04/29/19 B BUY 5401 1.0000 0 344,080 344,080 0
269,563 04/29/19 B BUY 5402 1.0000 0 269,563 269,563 0

500 04/30/19 S SELL 5436 1.0000 0 500 500 0
79,730 04/30/19 B BUY 5467 1.0000 0 79,730 79,730 0

414,920 04/30/19 B BUY 5468 1.0000 0 414,920 414,920 0
496,563 04/30/19 S SELL 5469 1.0000 0 496,563 496,563 0

1,166,535 05/01/19 S SELL 5437 1.0000 0 1,166,535 1,166,535 0
313,946 05/01/19 B BUY 5438 1.0000 0 313,946 313,946 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
7,622 05/01/19 B BUY 5439 1.0000 0 7,622 7,622 0

312,125 05/01/19 B BUY 5440 1.0000 0 312,125 312,125 0
23,998 05/01/19 B BUY 5804 1.0000 0 23,998 23,998 0

1,651,822 05/02/19 B BUY 5443 1.0000 0 1,651,822 1,651,822 0
1,389,380 05/02/19 S SELL 5446 1.0000 0 1,389,380 1,389,380 0

559,700 05/02/19 S SELL 5447 1.0000 0 559,700 559,700 0
312,125 05/02/19 B BUY 5448 1.0000 0 312,125 312,125 0
354,688 05/03/19 S SELL 5452 1.0000 0 354,688 354,688 0
300,850 05/03/19 S SELL 5453 1.0000 0 300,850 300,850 0
178,525 05/03/19 S SELL 5454 1.0000 0 178,525 178,525 0
872,717 05/03/19 B BUY 5795 1.0000 0 872,717 872,717 0

1,641,000 05/06/19 B BUY 5498 1.0000 0 1,641,000 1,641,000 0
1,056,675 05/06/19 B BUY 5499 1.0000 0 1,056,675 1,056,675 0

241,188 05/06/19 B BUY 5500 1.0000 0 241,188 241,188 0
1,450,012 05/07/19 S SELL 5503 1.0000 0 1,450,012 1,450,012 0

831,440 05/07/19 S SELL 5504 1.0000 0 831,440 831,440 0
1,042,200 05/07/19 S SELL 5505 1.0000 0 1,042,200 1,042,200 0

269,563 05/07/19 B BUY 5506 1.0000 0 269,563 269,563 0
3,368,703 05/08/19 B BUY 5509 1.0000 0 3,368,703 3,368,703 0
2,275,520 05/08/19 S SELL 5510 1.0000 0 2,275,520 2,275,520 0
1,626,025 05/08/19 S SELL 5511 1.0000 0 1,626,025 1,626,025 0

610,063 05/08/19 B BUY 5512 1.0000 0 610,063 610,063 0
411,484 05/09/19 B BUY 5515 1.0000 0 411,484 411,484 0
354,688 05/09/19 S SELL 5516 1.0000 0 354,688 354,688 0
196,920 05/09/19 S SELL 5519 1.0000 0 196,920 196,920 0
110,975 05/09/19 B BUY 5520 1.0000 0 110,975 110,975 0

1,153,071 05/10/19 B BUY 5521 1.0000 0 1,153,071 1,153,071 0
793,150 05/10/19 S SELL 5522 1.0000 0 793,150 793,150 0
487,325 05/10/19 S SELL 5523 1.0000 0 487,325 487,325 0
184,438 05/10/19 B BUY 5524 1.0000 0 184,438 184,438 0

1,473,384 05/13/19 S SELL 5527 1.0000 0 1,473,384 1,473,384 0
776,740 05/13/19 B BUY 5530 1.0000 0 776,740 776,740 0
641,725 05/13/19 B BUY 5531 1.0000 0 641,725 641,725 0
70,938 05/13/19 B BUY 5532 1.0000 0 70,938 70,938 0

4,365,060 05/14/19 S SELL 5534 1.0000 0 4,365,060 4,365,060 0
2,069,925 05/14/19 S SELL 5535 1.0000 0 2,069,925 2,069,925 0

482,375 05/14/19 B BUY 5536 1.0000 0 482,375 482,375 0
6,032,953 05/14/19 B BUY 5796 1.0000 0 6,032,953 6,032,953 0
2,454,405 05/15/19 S SELL 5585 1.0000 0 2,454,405 2,454,405 0
1,755,870 05/15/19 B BUY 5586 1.0000 0 1,755,870 1,755,870 0

854,025 05/15/19 B BUY 5587 1.0000 0 854,025 854,025 0
212,813 05/15/19 S SELL 5588 1.0000 0 212,813 212,813 0

1,644,547 05/16/19 S SELL 5591 1.0000 0 1,644,547 1,644,547 0
383,063 05/16/19 B BUY 5592 1.0000 0 383,063 383,063 0
864,260 05/16/19 B BUY 5595 1.0000 0 864,260 864,260 0
371,525 05/16/19 B BUY 5596 1.0000 0 371,525 371,525 0

1,767,095 05/17/19 S SELL 5597 1.0000 0 1,767,095 1,767,095 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
241,188 05/17/19 S SELL 5598 1.0000 0 241,188 241,188 0

1,290,920 05/17/19 B BUY 5601 1.0000 0 1,290,920 1,290,920 0
646,550 05/17/19 B BUY 5602 1.0000 0 646,550 646,550 0

1,306,787 05/20/19 B BUY 5603 1.0000 0 1,306,787 1,306,787 0
908,020 05/20/19 S SELL 5604 1.0000 0 908,020 908,020 0
574,175 05/20/19 S SELL 5605 1.0000 0 574,175 574,175 0
198,625 05/20/19 B BUY 5606 1.0000 0 198,625 198,625 0

1,477,564 05/21/19 B BUY 5660 1.0000 0 1,477,564 1,477,564 0
990,070 05/21/19 S SELL 5661 1.0000 0 990,070 990,070 0
318,450 05/21/19 S SELL 5662 1.0000 0 318,450 318,450 0
170,250 05/21/19 S SELL 5663 1.0000 0 170,250 170,250 0

1,681,384 05/22/19 S SELL 5664 1.0000 0 1,681,384 1,681,384 0
1,214,340 05/22/19 B BUY 5665 1.0000 0 1,214,340 1,214,340 0

554,875 05/22/19 B BUY 5666 1.0000 0 554,875 554,875 0
99,313 05/22/19 S SELL 5667 1.0000 0 99,313 99,313 0

571,845 05/23/19 B BUY 5670 1.0000 0 571,845 571,845 0
475,890 05/23/19 S SELL 5671 1.0000 0 475,890 475,890 0
347,400 05/23/19 S SELL 5672 1.0000 0 347,400 347,400 0
297,938 05/23/19 B BUY 5673 1.0000 0 297,938 297,938 0

1,879,325 05/24/19 B BUY 5676 1.0000 0 1,879,325 1,879,325 0
892,625 05/24/19 S SELL 5679 1.0000 0 892,625 892,625 0

1,177,563 05/24/19 B BUY 5680 1.0000 0 1,177,563 1,177,563 0
2,078,600 05/24/19 S SELL 5681 1.0000 0 2,078,600 2,078,600 0

678,280 05/27/19 B BUY 5682 1.0000 0 678,280 678,280 0
945,700 05/27/19 B BUY 5683 1.0000 0 945,700 945,700 0
354,688 05/27/19 S SELL 5684 1.0000 0 354,688 354,688 0

1,364,111 05/28/19 S SELL 5797 1.0000 0 1,364,111 1,364,111 0
1,608,292 05/29/19 B BUY 5747 1.0000 0 1,608,292 1,608,292 0
1,460,490 05/29/19 S SELL 5748 1.0000 0 1,460,490 1,460,490 0

719,839 05/29/19 B BUY 5749 1.0000 0 719,839 719,839 0
844,375 05/29/19 S SELL 5750 1.0000 0 844,375 844,375 0

1,602,307 05/30/19 B BUY 5753 1.0000 0 1,602,307 1,602,307 0
622,425 05/30/19 S SELL 5754 1.0000 0 622,425 622,425 0

1,367,500 05/30/19 S SELL 5755 1.0000 0 1,367,500 1,367,500 0
456,844 05/30/19 B BUY 5756 1.0000 0 456,844 456,844 0

1,162,450 05/31/19 S SELL 5759 1.0000 0 1,162,450 1,162,450 0
347,400 05/31/19 B BUY 5760 1.0000 0 347,400 347,400 0
563,410 05/31/19 B BUY 5761 1.0000 0 563,410 563,410 0
276,875 05/31/19 B BUY 5762 1.0000 0 276,875 276,875 0

1,921,649 06/03/19 B BUY 5765 1.0000 0 1,921,649 1,921,649 0
2,067,660 06/03/19 S SELL 5766 1.0000 0 2,067,660 2,067,660 0

747,875 06/03/19 S SELL 5767 1.0000 0 747,875 747,875 0
927,531 06/03/19 B BUY 5768 1.0000 0 927,531 927,531 0
790,716 06/04/19 S SELL 5771 1.0000 0 790,716 790,716 0
164,100 06/04/19 S SELL 5772 1.0000 0 164,100 164,100 0
443,900 06/04/19 B BUY 5773 1.0000 0 443,900 443,900 0
512,219 06/04/19 B BUY 5774 1.0000 0 512,219 512,219 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
3,371,271 06/05/19 S SELL 5777 1.0000 0 3,371,271 3,371,271 0
1,066,325 06/05/19 B BUY 5778 1.0000 0 1,066,325 1,066,325 0

802,938 06/05/19 S SELL 5779 1.0000 0 802,938 802,938 0
3,024,910 06/05/19 B BUY 5782 1.0000 0 3,024,910 3,024,910 0

852,704 06/06/19 S SELL 5783 1.0000 0 852,704 852,704 0
1,247,160 06/06/19 B BUY 5784 1.0000 0 1,247,160 1,247,160 0

72,375 06/06/19 S SELL 5787 1.0000 0 72,375 72,375 0
359,938 06/06/19 S SELL 5788 1.0000 0 359,938 359,938 0

1,519,782 06/07/19 S SELL 5853 1.0000 0 1,519,782 1,519,782 0
152,281 06/07/19 B BUY 5854 1.0000 0 152,281 152,281 0
371,525 06/07/19 B BUY 5855 1.0000 0 371,525 371,525 0
984,600 06/07/19 B BUY 5856 1.0000 0 984,600 984,600 0

3,449,458 06/10/19 S SELL 5859 1.0000 0 3,449,458 3,449,458 0
1,597,240 06/10/19 B BUY 5862 1.0000 0 1,597,240 1,597,240 0
1,153,175 06/10/19 B BUY 5863 1.0000 0 1,153,175 1,153,175 0

692,188 06/10/19 B BUY 5864 1.0000 0 692,188 692,188 0
337,292 06/11/19 S SELL 5865 1.0000 0 337,292 337,292 0
719,875 06/11/19 S SELL 5866 1.0000 0 719,875 719,875 0
782,210 06/11/19 B BUY 5869 1.0000 0 782,210 782,210 0
279,850 06/11/19 B BUY 5870 1.0000 0 279,850 279,850 0
421,908 06/12/19 S SELL 5871 1.0000 0 421,908 421,908 0
439,075 06/12/19 B BUY 5872 1.0000 0 439,075 439,075 0
96,906 06/12/19 B BUY 5873 1.0000 0 96,906 96,906 0

125,810 06/12/19 S SELL 5876 1.0000 0 125,810 125,810 0
1,166,524 06/13/19 B BUY 5877 1.0000 0 1,166,524 1,166,524 0

322,730 06/13/19 S SELL 5878 1.0000 0 322,730 322,730 0
738,225 06/13/19 S SELL 5879 1.0000 0 738,225 738,225 0
96,906 06/13/19 S SELL 5880 1.0000 0 96,906 96,906 0

1,141,898 06/14/19 S SELL 5883 1.0000 0 1,141,898 1,141,898 0
359,938 06/14/19 B BUY 5884 1.0000 0 359,938 359,938 0
732,980 06/14/19 B BUY 5885 1.0000 0 732,980 732,980 0
48,250 06/14/19 B BUY 5886 1.0000 0 48,250 48,250 0

675,586 06/17/19 B BUY 5889 1.0000 0 675,586 675,586 0
207,860 06/17/19 S SELL 5890 1.0000 0 207,860 207,860 0
617,864 06/17/19 S SELL 5891 1.0000 0 617,864 617,864 0
110,750 06/17/19 B BUY 5892 1.0000 0 110,750 110,750 0

1,386,564 06/18/19 S SELL 5895 1.0000 0 1,386,564 1,386,564 0
80,847 06/18/19 B BUY 5896 1.0000 0 80,847 80,847 0
1,689 06/18/19 S SELL 5897 1.0000 0 1,689 1,689 0

207,656 06/18/19 B BUY 5898 1.0000 0 207,656 207,656 0
2,184,168 06/19/19 S SELL 5949 1.0000 0 2,184,168 2,184,168 0
1,638,265 06/19/19 B BUY 5950 1.0000 0 1,638,265 1,638,265 0
1,191,775 06/19/19 B BUY 5951 1.0000 0 1,191,775 1,191,775 0

346,094 06/19/19 B BUY 5952 1.0000 0 346,094 346,094 0
1,210,479 06/20/19 S SELL 5955 1.0000 0 1,210,479 1,210,479 0

393,840 06/20/19 B BUY 5956 1.0000 0 393,840 393,840 0
603,125 06/20/19 B BUY 5957 1.0000 0 603,125 603,125 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
207,656 06/20/19 B BUY 5958 1.0000 0 207,656 207,656 0

2,444,616 06/21/19 S SELL 5961 1.0000 0 2,444,616 2,444,616 0
1,455,020 06/21/19 B BUY 5962 1.0000 0 1,455,020 1,455,020 0

844,375 06/21/19 B BUY 5963 1.0000 0 844,375 844,375 0
110,750 06/21/19 B BUY 5966 1.0000 0 110,750 110,750 0

1,874,844 06/24/19 B BUY 5967 1.0000 0 1,874,844 1,874,844 0
514,180 06/24/19 S SELL 5968 1.0000 0 514,180 514,180 0
419,775 06/24/19 S SELL 5969 1.0000 0 419,775 419,775 0
899,844 06/24/19 S SELL 5970 1.0000 0 899,844 899,844 0
860,474 06/25/19 S SELL 5973 1.0000 0 860,474 860,474 0
82,050 06/25/19 B BUY 5974 1.0000 0 82,050 82,050 0

173,700 06/25/19 B BUY 5975 1.0000 0 173,700 173,700 0
595,281 06/25/19 B BUY 5976 1.0000 0 595,281 595,281 0

1,982,695 06/26/19 B BUY 5979 1.0000 0 1,982,695 1,982,695 0
1,641,000 06/26/19 S SELL 5980 1.0000 0 1,641,000 1,641,000 0

574,175 06/26/19 S SELL 5981 1.0000 0 574,175 574,175 0
318,406 06/26/19 B BUY 5982 1.0000 0 318,406 318,406 0
694,278 06/27/19 B BUY 5985 1.0000 0 694,278 694,278 0
229,740 06/27/19 S SELL 5986 1.0000 0 229,740 229,740 0
125,450 06/27/19 B BUY 5987 1.0000 0 125,450 125,450 0
553,750 06/27/19 S SELL 5988 1.0000 0 553,750 553,750 0
711,100 06/28/19 B BUY 6013 1.0000 0 711,100 711,100 0
217,125 06/28/19 B BUY 6014 1.0000 0 217,125 217,125 0
595,281 06/28/19 B BUY 6015 1.0000 0 595,281 595,281 0

----------------- ------------ ------------------ ------------------ ----------------
468,597,479 525 TOTAL BUYS 0 468,597,479 468,597,479 0
470,054,578 479 TOTAL SELLS 0 470,054,578 470,054,578 0

0 1 TOTAL OTHER TRANSACTIONS 0 0 0 0
----------------- ------------ ------------------ ------------------ ----------------

938,652,057 SECURITY TOTAL 0 938,652,057 938,652,057 0
199990581 COMMITMENT TO PURCHASE FUND
BROKER 0800102 MEMO

8,000,000 07/02/18 S SELL 2419 1.0000 0 8,000,000 8,000,000 0
5,000,000 07/31/18 B BUY 2415 1.0000 0 5,000,000 5,000,000 0
5,000,000 08/01/18 S SELL 2450 1.0000 0 5,000,000 5,000,000 0
1,700,000 08/30/18 B BUY 2449 1.0000 0 1,700,000 1,700,000 0
1,700,000 09/04/18 S SELL 2477 1.0000 0 1,700,000 1,700,000 0
1,000,000 12/06/18 B BUY 2557 1.0000 0 1,000,000 1,000,000 0
1,000,000 12/06/18 S SELL 2581 1.0000 0 1,000,000 1,000,000 0
6,800,000 02/01/19 B BUY 4 1.0000 0 6,800,000 6,800,000 0
3,730,000 02/27/19 B BUY 2610 1.0000 0 3,730,000 3,730,000 0
6,800,000 03/01/19 S SELL 11 1.0000 0 6,800,000 6,800,000 0
3,730,000 03/29/19 S SELL 2645 1.0000 0 3,730,000 3,730,000 0
4,500,000 04/29/19 B BUY 2677 1.0000 0 4,500,000 4,500,000 0

BROKER 200200 PENSION UTILITY
4,500,000 04/29/19 S SELL 2715 1.0000 0 4,500,000 4,500,000 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
----------------- ------------ ------------------ ------------------ ----------------

22,730,000 6 TOTAL BUYS 0 22,730,000 22,730,000 0
30,730,000 7 TOTAL SELLS 0 30,730,000 30,730,000 0

----------------- ------------ ------------------ ------------------ ----------------
53,460,000 SECURITY TOTAL 0 53,460,000 53,460,000 0

38141W273 GOLDMAN SACHS TRUST FINL SQUARE GOVT FD INSTL CL
MONTHLY VARIABLE 12/31/2049

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,184,401 07/02/18 B BUY 2243 100.0000 0 1,184,401 1,184,401 0

5,703 07/03/18 S SELL 2324 100.0000 0 5,703 5,703 0
612,927 07/05/18 S SELL 2325 100.0000 0 612,927 612,927 0

4,765,513 07/06/18 B BUY 2328 100.0000 0 4,765,513 4,765,513 0
2,035,557 07/09/18 B BUY 2331 100.0000 0 2,035,557 2,035,557 0
2,909,919 07/10/18 B BUY 2332 100.0000 0 2,909,919 2,909,919 0
1,944,102 07/11/18 B BUY 2335 100.0000 0 1,944,102 1,944,102 0
1,605,030 07/12/18 B BUY 2338 100.0000 0 1,605,030 1,605,030 0
1,093,171 07/13/18 S SELL 2342 100.0000 0 1,093,171 1,093,171 0
4,754,687 07/16/18 B BUY 2345 100.0000 0 4,754,687 4,754,687 0

911,747 07/17/18 B BUY 2348 100.0000 0 911,747 911,747 0
1,690,802 07/18/18 B BUY 2349 100.0000 0 1,690,802 1,690,802 0
4,390,586 07/19/18 B BUY 2352 100.0000 0 4,390,586 4,390,586 0
3,400,887 07/20/18 S SELL 2354 100.0000 0 3,400,887 3,400,887 0

627,214 07/23/18 S SELL 2511 100.0000 0 627,214 627,214 0
773,113 07/24/18 S SELL 2513 100.0000 0 773,113 773,113 0
607,863 07/25/18 S SELL 2514 100.0000 0 607,863 607,863 0

12,617,917 07/26/18 S SELL 2520 100.0000 0 12,617,917 12,617,917 0
2,333,939 07/27/18 B BUY 2521 100.0000 0 2,333,939 2,333,939 0
1,027,334 07/30/18 S SELL 2524 100.0000 0 1,027,334 1,027,334 0

BROKER 0800102 MEMO
72,770 07/31/18 B BUY 2527 100.0000 0 72,770 72,770 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,228,180 07/31/18 S SELL 2528 100.0000 0 1,228,180 1,228,180 0
1,231,653 08/01/18 S SELL 2529 100.0000 0 1,231,653 1,231,653 0
1,711,394 08/02/18 B BUY 2607 100.0000 0 1,711,394 1,711,394 0
1,515,128 08/03/18 S SELL 2609 100.0000 0 1,515,128 1,515,128 0
4,374,425 08/06/18 B BUY 2612 100.0000 0 4,374,425 4,374,425 0
1,247,977 08/07/18 B BUY 2611 100.0000 0 1,247,977 1,247,977 0

329,160 08/08/18 B BUY 2616 100.0000 0 329,160 329,160 0
5,204,710 08/09/18 B BUY 2620 100.0000 0 5,204,710 5,204,710 0

743,963 08/10/18 B BUY 2622 100.0000 0 743,963 743,963 0
245,551 08/13/18 B BUY 2627 100.0000 0 245,551 245,551 0

2,600,530 08/14/18 S SELL 2628 100.0000 0 2,600,530 2,600,530 0
1,488,393 08/15/18 S SELL 2635 100.0000 0 1,488,393 1,488,393 0
5,603,817 08/16/18 B BUY 2636 100.0000 0 5,603,817 5,603,817 0
2,426,825 08/17/18 S SELL 2637 100.0000 0 2,426,825 2,426,825 0
2,193,950 08/20/18 B BUY 2638 100.0000 0 2,193,950 2,193,950 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,185,926 08/21/18 B BUY 2639 100.0000 0 1,185,926 1,185,926 0
1,687,887 08/22/18 B BUY 2643 100.0000 0 1,687,887 1,687,887 0

560,561 08/23/18 B BUY 2817 100.0000 0 560,561 560,561 0
722,891 08/24/18 B BUY 2820 100.0000 0 722,891 722,891 0
898,915 08/27/18 S SELL 2822 100.0000 0 898,915 898,915 0

7,840,139 08/28/18 S SELL 2823 100.0000 0 7,840,139 7,840,139 0
4,457,199 08/29/18 B BUY 2824 100.0000 0 4,457,199 4,457,199 0

727,174 08/30/18 S SELL 2826 100.0000 0 727,174 727,174 0
1,757,502 08/31/18 B BUY 2827 100.0000 0 1,757,502 1,757,502 0

BROKER 0800102 MEMO
80,665 08/31/18 B BUY 2829 100.0000 0 80,665 80,665 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,656,038 09/04/18 S SELL 2830 100.0000 0 1,656,038 1,656,038 0

935,182 09/05/18 S SELL 2908 100.0000 0 935,182 935,182 0
2,260,625 09/06/18 S SELL 2911 100.0000 0 2,260,625 2,260,625 0
1,573,251 09/07/18 S SELL 2913 100.0000 0 1,573,251 1,573,251 0

563,012 09/10/18 S SELL 2914 100.0000 0 563,012 563,012 0
2,049,613 09/11/18 S SELL 2915 100.0000 0 2,049,613 2,049,613 0
1,238,847 09/12/18 B BUY 2918 100.0000 0 1,238,847 1,238,847 0

124,143 09/13/18 B BUY 2923 100.0000 0 124,143 124,143 0
589,166 09/14/18 B BUY 2936 100.0000 0 589,166 589,166 0

3,605,751 09/17/18 B BUY 2937 100.0000 0 3,605,751 3,605,751 0
2,046,081 09/18/18 S SELL 2941 100.0000 0 2,046,081 2,046,081 0
1,186,379 09/19/18 S SELL 2942 100.0000 0 1,186,379 1,186,379 0
1,297,367 09/20/18 B BUY 2946 100.0000 0 1,297,367 1,297,367 0

44,116 09/21/18 S SELL 2947 100.0000 0 44,116 44,116 0
2,937,560 09/24/18 B BUY 2948 100.0000 0 2,937,560 2,937,560 0

129,283 09/25/18 S SELL 2949 100.0000 0 129,283 129,283 0
14,847,177 09/26/18 S SELL 3112 100.0000 0 14,847,177 14,847,177 0

50,344 09/28/18 S SELL 3115 100.0000 0 50,344 50,344 0
68,558 09/28/18 B BUY 3116 100.0000 0 68,558 68,558 0

BROKER 0800102 MEMO
75,684 09/28/18 B BUY 3119 100.0000 0 75,684 75,684 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
375,998 10/01/18 B BUY 3120 100.0000 0 375,998 375,998 0

1,449,916 10/02/18 S SELL 3165 100.0000 0 1,449,916 1,449,916 0
601,310 10/03/18 B BUY 3166 100.0000 0 601,310 601,310 0
455,648 10/04/18 S SELL 3167 100.0000 0 455,648 455,648 0

1,690,434 10/05/18 S SELL 3170 100.0000 0 1,690,434 1,690,434 0
416,190 10/09/18 B BUY 3174 100.0000 0 416,190 416,190 0

3,027,381 10/10/18 S SELL 3177 100.0000 0 3,027,381 3,027,381 0
4,747,871 10/12/18 B BUY 3180 100.0000 0 4,747,871 4,747,871 0
7,623,586 10/15/18 B BUY 3181 100.0000 0 7,623,586 7,623,586 0
2,040,953 10/16/18 B BUY 3182 100.0000 0 2,040,953 2,040,953 0
1,838,541 10/17/18 S SELL 3183 100.0000 0 1,838,541 1,838,541 0
6,288,831 10/18/18 B BUY 3187 100.0000 0 6,288,831 6,288,831 0
1,408,950 10/19/18 B BUY 3188 100.0000 0 1,408,950 1,408,950 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
4,599,701 10/22/18 S SELL 3189 100.0000 0 4,599,701 4,599,701 0

631,338 10/23/18 B BUY 3191 100.0000 0 631,338 631,338 0
1,511,503 10/24/18 S SELL 3194 100.0000 0 1,511,503 1,511,503 0
8,600,821 10/25/18 B BUY 3197 100.0000 0 8,600,821 8,600,821 0

24,720,181 10/26/18 S SELL 3211 100.0000 0 24,720,181 24,720,181 0
3,043,169 10/29/18 B BUY 3425 100.0000 0 3,043,169 3,043,169 0
1,327,594 10/30/18 S SELL 3427 100.0000 0 1,327,594 1,327,594 0

213,936 10/31/18 B BUY 3458 100.0000 0 213,936 213,936 0
BROKER 0800102 MEMO

70,720 10/31/18 B BUY 3461 100.0000 0 70,720 70,720 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3,401,510 11/01/18 B BUY 3511 100.0000 0 3,401,510 3,401,510 0
4,174,654 11/02/18 B BUY 3516 100.0000 0 4,174,654 4,174,654 0
2,995,288 11/05/18 B BUY 3517 100.0000 0 2,995,288 2,995,288 0
1,786,353 11/06/18 S SELL 3518 100.0000 0 1,786,353 1,786,353 0
1,419,702 11/07/18 B BUY 3520 100.0000 0 1,419,702 1,419,702 0
5,115,361 11/08/18 B BUY 3526 100.0000 0 5,115,361 5,115,361 0

10,438,681 11/09/18 B BUY 3527 100.0000 0 10,438,681 10,438,681 0
1,550,719 11/13/18 S SELL 3556 100.0000 0 1,550,719 1,550,719 0
6,709,212 11/14/18 S SELL 3557 100.0000 0 6,709,212 6,709,212 0
4,936,875 11/15/18 B BUY 3559 100.0000 0 4,936,875 4,936,875 0
1,413,558 11/16/18 S SELL 3570 100.0000 0 1,413,558 1,413,558 0
2,336,089 11/19/18 B BUY 3572 100.0000 0 2,336,089 2,336,089 0
5,572,908 11/20/18 S SELL 3574 100.0000 0 5,572,908 5,572,908 0
3,958,321 11/21/18 S SELL 3575 100.0000 0 3,958,321 3,958,321 0
4,968,830 11/23/18 S SELL 3590 100.0000 0 4,968,830 4,968,830 0
2,043,831 11/26/18 B BUY 3591 100.0000 0 2,043,831 2,043,831 0
2,103,269 11/27/18 S SELL 3606 100.0000 0 2,103,269 2,103,269 0
4,078,044 11/28/18 B BUY 3809 100.0000 0 4,078,044 4,078,044 0

446,496 11/29/18 B BUY 3823 100.0000 0 446,496 446,496 0
5,074,402 11/30/18 B BUY 3824 100.0000 0 5,074,402 5,074,402 0

84,392 11/30/18 B BUY 3826 100.0000 0 84,392 84,392 0
442,716 12/03/18 S SELL 3838 100.0000 0 442,716 442,716 0

3,001,010 12/04/18 B BUY 3839 100.0000 0 3,001,010 3,001,010 0
2,945,110 12/06/18 S SELL 3873 100.0000 0 2,945,110 2,945,110 0

591,546 12/07/18 B BUY 3875 100.0000 0 591,546 591,546 0
441,423 12/10/18 B BUY 3876 100.0000 0 441,423 441,423 0

4,638,157 12/11/18 S SELL 3877 100.0000 0 4,638,157 4,638,157 0
94,000 12/12/18 S SELL 3879 100.0000 0 94,000 94,000 0

189,084 12/13/18 B BUY 3892 100.0000 0 189,084 189,084 0
1,888,312 12/14/18 B BUY 3895 100.0000 0 1,888,312 1,888,312 0

12,607,724 12/17/18 S SELL 3896 100.0000 0 12,607,724 12,607,724 0
428,240 12/18/18 S SELL 3899 100.0000 0 428,240 428,240 0

3,586,657 12/18/18 S SELL 3901 100.0000 0 3,586,657 3,586,657 0
399,691 12/20/18 S SELL 3903 100.0000 0 399,691 399,691 0

3,791,462 12/21/18 B BUY 3904 100.0000 0 3,791,462 3,791,462 0
1,612,233 12/24/18 S SELL 3905 100.0000 0 1,612,233 1,612,233 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
6,120,141 12/26/18 S SELL 3906 100.0000 0 6,120,141 6,120,141 0

49 12/27/18 S SELL 3907 100.0000 0 49 49 0
4,342,630 12/28/18 B BUY 4144 100.0000 0 4,342,630 4,342,630 0
1,790,996 12/31/18 B BUY 4145 100.0000 0 1,790,996 1,790,996 0

BROKER 300300 BOSTON PENSION BROKER CODE 300300
80,175 12/31/18 B BUY 4180 100.0000 0 80,175 80,175 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
152,206 01/02/19 S SELL 4154 100.0000 0 152,206 152,206 0

4,455,604 01/03/19 B BUY 4162 100.0000 0 4,455,604 4,455,604 0
738,951 01/04/19 B BUY 4163 100.0000 0 738,951 738,951 0

3,296,906 01/07/19 S SELL 4169 100.0000 0 3,296,906 3,296,906 0
7,011,742 01/08/19 B BUY 4172 100.0000 0 7,011,742 7,011,742 0
1,330,351 01/09/19 B BUY 4173 100.0000 0 1,330,351 1,330,351 0
1,758,434 01/10/19 B BUY 4179 100.0000 0 1,758,434 1,758,434 0
1,438,209 01/11/19 B BUY 4181 100.0000 0 1,438,209 1,438,209 0

727,393 01/14/19 B BUY 4192 100.0000 0 727,393 727,393 0
396,286 01/15/19 S SELL 4200 100.0000 0 396,286 396,286 0

1,582,358 01/16/19 S SELL 4218 100.0000 0 1,582,358 1,582,358 0
2,044,466 01/17/19 B BUY 4219 100.0000 0 2,044,466 2,044,466 0

659,811 01/18/19 B BUY 4221 100.0000 0 659,811 659,811 0
1,690,706 01/22/19 B BUY 4222 100.0000 0 1,690,706 1,690,706 0
3,041,085 01/23/19 B BUY 4238 100.0000 0 3,041,085 3,041,085 0
3,459,210 01/24/19 S SELL 4239 100.0000 0 3,459,210 3,459,210 0

685,575 01/25/19 B BUY 4240 100.0000 0 685,575 685,575 0
13,385,030 01/28/19 S SELL 4241 100.0000 0 13,385,030 13,385,030 0
2,551,054 01/29/19 B BUY 4448 100.0000 0 2,551,054 2,551,054 0
1,857,710 01/30/19 S SELL 4449 100.0000 0 1,857,710 1,857,710 0

542,530 01/31/19 B BUY 4457 100.0000 0 542,530 542,530 0
90,149 01/31/19 B BUY 4458 100.0000 0 90,149 90,149 0

3,384,062 02/01/19 S SELL 4472 100.0000 0 3,384,062 3,384,062 0
8,847,369 02/04/19 B BUY 4506 100.0000 0 8,847,369 8,847,369 0

105,557 02/05/19 B BUY 4508 100.0000 0 105,557 105,557 0
7,591,302 02/06/19 B BUY 4515 100.0000 0 7,591,302 7,591,302 0
1,726,953 02/07/19 B BUY 4517 100.0000 0 1,726,953 1,726,953 0
1,735,210 02/08/19 B BUY 4521 100.0000 0 1,735,210 1,735,210 0
2,145,257 02/11/19 S SELL 4534 100.0000 0 2,145,257 2,145,257 0

213,797 02/12/19 S SELL 4536 100.0000 0 213,797 213,797 0
363,189 02/13/19 S SELL 4537 100.0000 0 363,189 363,189 0

6,167,547 02/14/19 B BUY 4553 100.0000 0 6,167,547 6,167,547 0
2,385,142 02/15/19 B BUY 4554 100.0000 0 2,385,142 2,385,142 0

60,578 02/19/19 S SELL 4555 100.0000 0 60,578 60,578 0
3,542,011 02/20/19 B BUY 4558 100.0000 0 3,542,011 3,542,011 0

618,046 02/21/19 B BUY 4560 100.0000 0 618,046 618,046 0
14,313,055 02/22/19 S SELL 4563 100.0000 0 14,313,055 14,313,055 0
7,207,433 02/25/19 S SELL 4568 100.0000 0 7,207,433 7,207,433 0
1,767,818 02/26/19 B BUY 4569 100.0000 0 1,767,818 1,767,818 0

637,757 02/27/19 B BUY 4758 100.0000 0 637,757 637,757 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
511,306 02/28/19 B BUY 4770 100.0000 0 511,306 511,306 0

BROKER 0800102 MEMO
94,356 02/28/19 B BUY 4773 100.0000 0 94,356 94,356 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,118,054 03/01/19 S SELL 4774 100.0000 0 1,118,054 1,118,054 0
1,167,142 03/04/19 S SELL 4790 100.0000 0 1,167,142 1,167,142 0
4,557,067 03/05/19 B BUY 4792 100.0000 0 4,557,067 4,557,067 0

896,023 03/06/19 S SELL 4795 100.0000 0 896,023 896,023 0
236,607 03/07/19 B BUY 4796 100.0000 0 236,607 236,607 0

1,175,637 03/08/19 S SELL 4797 100.0000 0 1,175,637 1,175,637 0
2,015,709 03/11/19 S SELL 4821 100.0000 0 2,015,709 2,015,709 0

23,466 03/12/19 S SELL 4827 100.0000 0 23,466 23,466 0
2,789,373 03/13/19 B BUY 4835 100.0000 0 2,789,373 2,789,373 0
5,043,191 03/14/19 B BUY 4838 100.0000 0 5,043,191 5,043,191 0
4,863,924 03/15/19 B BUY 4841 100.0000 0 4,863,924 4,863,924 0

920,031 03/18/19 S SELL 4842 100.0000 0 920,031 920,031 0
1,973,737 03/19/19 B BUY 4843 100.0000 0 1,973,737 1,973,737 0
1,211,669 03/20/19 B BUY 4844 100.0000 0 1,211,669 1,211,669 0

341,348 03/21/19 S SELL 4845 100.0000 0 341,348 341,348 0
233,645 03/22/19 B BUY 4846 100.0000 0 233,645 233,645 0

2,234,093 03/25/19 B BUY 4854 100.0000 0 2,234,093 2,234,093 0
21,784,373 03/26/19 S SELL 5042 100.0000 0 21,784,373 21,784,373 0

468,627 03/27/19 B BUY 5043 100.0000 0 468,627 468,627 0
2,024,767 03/28/19 B BUY 5047 100.0000 0 2,024,767 2,024,767 0
2,305,284 03/29/19 B BUY 5062 100.0000 0 2,305,284 2,305,284 0

102,953 03/29/19 B BUY 5063 100.0000 0 102,953 102,953 0
541,452 04/01/19 B BUY 5068 100.0000 0 541,452 541,452 0
971,811 04/02/19 B BUY 5115 100.0000 0 971,811 971,811 0

5,379,516 04/03/19 B BUY 5118 100.0000 0 5,379,516 5,379,516 0
2,839,089 04/04/19 B BUY 5119 100.0000 0 2,839,089 2,839,089 0

861,254 04/05/19 B BUY 5123 100.0000 0 861,254 861,254 0
10,046,587 04/08/19 S SELL 5124 100.0000 0 10,046,587 10,046,587 0
1,193,180 04/09/19 B BUY 5141 100.0000 0 1,193,180 1,193,180 0

20,610 04/10/19 S SELL 5360 100.0000 0 20,610 20,610 0
1,300,865 04/11/19 S SELL 5361 100.0000 0 1,300,865 1,300,865 0
1,093,427 04/12/19 B BUY 5362 100.0000 0 1,093,427 1,093,427 0

705,623 04/15/19 S SELL 5363 100.0000 0 705,623 705,623 0
1,414,181 04/16/19 B BUY 5364 100.0000 0 1,414,181 1,414,181 0

31,813 04/17/19 S SELL 5365 100.0000 0 31,813 31,813 0
232,833 04/18/19 S SELL 5366 100.0000 0 232,833 232,833 0
701,825 04/22/19 S SELL 5367 100.0000 0 701,825 701,825 0
480,908 04/24/19 B BUY 5368 100.0000 0 480,908 480,908 0

14,797,946 04/25/19 S SELL 5369 100.0000 0 14,797,946 14,797,946 0
595,771 04/26/19 S SELL 5370 100.0000 0 595,771 595,771 0
462,606 04/29/19 S SELL 5371 100.0000 0 462,606 462,606 0

1,500,772 04/30/19 B BUY 5410 100.0000 0 1,500,772 1,500,772 0
BROKER 0800102 MEMO
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
89,882 04/30/19 B BUY 5413 100.0000 0 89,882 89,882 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
29,568 05/01/19 S SELL 5581 100.0000 0 29,568 29,568 0

1,155,817 05/02/19 B BUY 5415 100.0000 0 1,155,817 1,155,817 0
1,662,196 05/03/19 S SELL 5414 100.0000 0 1,662,196 1,662,196 0

855,429 05/06/19 S SELL 5461 100.0000 0 855,429 855,429 0
2,140,109 05/07/19 B BUY 5462 100.0000 0 2,140,109 2,140,109 0
1,319,993 05/08/19 B BUY 5463 100.0000 0 1,319,993 1,319,993 0
3,319,160 05/09/19 S SELL 5466 100.0000 0 3,319,160 3,319,160 0

403,729 05/10/19 S SELL 5574 100.0000 0 403,729 403,729 0
1,129,710 05/13/19 S SELL 5575 100.0000 0 1,129,710 1,129,710 0
3,403,956 05/14/19 B BUY 5576 100.0000 0 3,403,956 3,403,956 0
4,072,968 05/15/19 S SELL 5577 100.0000 0 4,072,968 4,072,968 0
2,575,074 05/16/19 B BUY 5578 100.0000 0 2,575,074 2,575,074 0
1,594,973 05/17/19 B BUY 5583 100.0000 0 1,594,973 1,594,973 0
1,698,741 05/20/19 B BUY 5582 100.0000 0 1,698,741 1,698,741 0
1,306,879 05/21/19 S SELL 5584 100.0000 0 1,306,879 1,306,879 0
1,451,504 05/22/19 S SELL 5629 100.0000 0 1,451,504 1,451,504 0
1,710,913 05/23/19 B BUY 5630 100.0000 0 1,710,913 1,710,913 0

605,407 05/24/19 S SELL 5632 100.0000 0 605,407 605,407 0
10,676,582 05/28/19 S SELL 5634 100.0000 0 10,676,582 10,676,582 0
1,362,934 05/29/19 B BUY 5690 100.0000 0 1,362,934 1,362,934 0
1,525,774 05/30/19 S SELL 5693 100.0000 0 1,525,774 1,525,774 0
1,602,359 05/31/19 S SELL 5695 100.0000 0 1,602,359 1,602,359 0

64,606 05/31/19 B BUY 5696 100.0000 0 64,606 64,606 0
1,229,945 06/03/19 B BUY 5702 100.0000 0 1,229,945 1,229,945 0
1,720,503 06/04/19 S SELL 5704 100.0000 0 1,720,503 1,720,503 0

947,586 06/05/19 B BUY 5705 100.0000 0 947,586 947,586 0
3,303,743 06/06/19 B BUY 5707 100.0000 0 3,303,743 3,303,743 0
4,772,479 06/07/19 B BUY 5791 100.0000 0 4,772,479 4,772,479 0
1,471,907 06/10/19 B BUY 5792 100.0000 0 1,471,907 1,471,907 0
3,380,663 06/11/19 B BUY 5793 100.0000 0 3,380,663 3,380,663 0

330,534 06/12/19 B BUY 5794 100.0000 0 330,534 330,534 0
413,403 06/13/19 B BUY 5798 100.0000 0 413,403 413,403 0

1,143,158 06/14/19 S SELL 5805 100.0000 0 1,143,158 1,143,158 0
1,118,967 06/17/19 B BUY 5809 100.0000 0 1,118,967 1,118,967 0

662,155 06/18/19 S SELL 5812 100.0000 0 662,155 662,155 0
4,320,331 06/19/19 B BUY 5901 100.0000 0 4,320,331 4,320,331 0
2,118,748 06/20/19 B BUY 5902 100.0000 0 2,118,748 2,118,748 0
1,186,024 06/21/19 B BUY 5903 100.0000 0 1,186,024 1,186,024 0
2,475,693 06/24/19 B BUY 5904 100.0000 0 2,475,693 2,475,693 0

16,537,357 06/25/19 S SELL 5908 100.0000 0 16,537,357 16,537,357 0
843,220 06/26/19 B BUY 5911 100.0000 0 843,220 843,220 0

1,943,028 06/27/19 S SELL 5910 100.0000 0 1,943,028 1,943,028 0
680,385 06/28/19 S SELL 5993 100.0000 0 680,385 680,385 0

BROKER 0800102 MEMO
61,719 06/28/19 B BUY 5997 100.0000 0 61,719 61,719 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
----------------- ------------ ------------------ ------------------ ----------------

323,278,264 148 TOTAL BUYS 0 323,278,264 323,278,264 0
331,106,144 110 TOTAL SELLS 0 331,106,144 331,106,144 0

----------------- ------------ ------------------ ------------------ ----------------
654,384,408 SECURITY TOTAL 0 654,384,408 654,384,408 0

481992JQ9 JPMORGAN PRIME MONEY MARKET FUND FUNDS VARIABLE
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
0 07/02/18 B BUY 29 1.0000 0 0 0 0
6 07/02/18 B BUY 51 1.0016 0 6 6 0
1 07/02/18 B BUY 90 1.0000 0 1 1 0

2,858 07/02/18 B BUY 250 1.0002 0 2,858 2,858 0
8,488 07/02/18 B BUY 782 1.0002 0 8,490 8,490 0

46,359 07/02/18 B BUY 1023 1.0002 0 46,369 46,369 0
29,518 07/02/18 B BUY 1204 1.0002 0 29,524 29,524 0
1,343 07/02/18 B BUY 1244 1.0002 0 1,344 1,344 0

94 07/02/18 B BUY 1324 1.0002 0 94 94 0
2 07/02/18 B BUY 1699 1.0000 0 2 2 0

373,080 07/02/18 B BUY 2373 1.0002 0 373,154 373,154 0
391 07/02/18 B BUY 3327 1.0002 0 391 391 0

3,590 07/02/18 S SELL 3911 1.0002 0 3,591 3,591 1
81,453 07/02/18 S SELL 5049 1.0002 0 81,469 81,469 0

290 07/02/18 B BUY 5861 1.0002 0 291 291 0
47 07/02/18 B BUY 7897 1.0002 0 47 47 0

16,702 07/02/18 B BUY 9169 1.0002 0 16,705 16,705 0
104 07/02/18 B BUY 16596 1.0003 0 104 104 0

6,817 07/02/18 B BUY 17778 1.0002 0 6,819 6,819 0
2,132 07/02/18 B BUY 17865 1.0002 0 2,133 2,133 0

160,720 07/02/18 S SELL 71143913 1.0002 0 160,751 160,752 1
4,199,160 07/03/18 B BUY 84 1.0002 0 4,200,000 4,200,000 0

125,170 07/03/18 B BUY 1026 1.0002 0 125,195 125,195 0
246,729 07/03/18 B BUY 1211 1.0002 0 246,778 246,778 0
477,683 07/03/18 B BUY 1256 1.0002 0 477,779 477,779 0
37,376 07/03/18 B BUY 3329 1.0002 0 37,383 37,383 0
10,030 07/03/18 S SELL 3926 1.0002 0 10,030 10,032 1
86,806 07/03/18 S SELL 5061 1.0002 0 86,823 86,823 0
9,007 07/03/18 B BUY 9171 1.0002 0 9,009 9,009 0

18,385 07/03/18 B BUY 17791 1.0002 0 18,388 18,388 0
278 07/05/18 B BUY 783 1.0002 0 278 278 0

46,538 07/05/18 B BUY 1029 1.0002 0 46,547 46,547 0
9,892 07/05/18 S SELL 1219 1.0002 0 9,894 9,894 0

13,326 07/05/18 B BUY 3332 1.0002 0 13,329 13,329 0
5,862 07/05/18 S SELL 3936 1.0002 0 5,862 5,863 1

33,879 07/05/18 B BUY 5067 1.0002 0 33,886 33,886 0
40,576 07/05/18 S SELL 71143917 1.0002 0 40,583 40,584 0

4,199,160 07/06/18 S SELL 86 1.0002 0 4,200,000 4,200,000 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
75,318 07/06/18 S SELL 1031 1.0002 0 75,333 75,333 0

197,655 07/06/18 S SELL 1237 1.0002 0 197,693 197,695 2
723,807 07/06/18 B BUY 1260 1.0002 0 723,951 723,951 0
19,218 07/06/18 S SELL 3944 1.0002 0 19,219 19,222 3
42,671 07/06/18 B BUY 5079 1.0002 0 42,680 42,680 0
23,832 07/06/18 S SELL 71143919 1.0002 0 23,837 23,837 0
24,962 07/09/18 S SELL 1034 1.0002 0 24,967 24,967 0
34,081 07/09/18 S SELL 1244 1.0002 0 34,087 34,088 0

199,783 07/09/18 B BUY 1265 1.0002 0 199,823 199,823 0
165,560 07/09/18 S SELL 3945 1.0002 0 165,569 165,593 24
19,891 07/09/18 B BUY 5090 1.0002 0 19,895 19,895 0
25,547 07/09/18 S SELL 9173 1.0002 0 25,551 25,552 2
27,242 07/09/18 B BUY 71143930 1.0002 0 27,247 27,247 0
24,063 07/10/18 S SELL 1053 1.0002 0 24,068 24,068 0

774,029 07/10/18 S SELL 1249 1.0002 0 774,176 774,184 8
5,471 07/10/18 B BUY 3946 1.0002 0 5,472 5,472 0

49,307 07/10/18 B BUY 5097 1.0002 0 49,317 49,317 0
51,419 07/10/18 S SELL 17817 1.0002 0 51,428 51,429 1
2,196 07/10/18 S SELL 71143931 1.0002 0 2,197 2,197 0

406,136 07/11/18 S SELL 1056 1.0002 0 406,215 406,217 2
48,788 07/11/18 S SELL 1256 1.0002 0 48,797 48,798 1
23,882 07/11/18 B BUY 5107 1.0002 0 23,887 23,887 0

668 07/11/18 B BUY 9174 1.0002 0 668 668 0
24,745 07/12/18 S SELL 1065 1.0002 0 24,750 24,750 0

1,134,184 07/12/18 S SELL 1268 1.0002 0 1,134,399 1,134,411 12
12,670 07/12/18 B BUY 5114 1.0002 0 12,673 12,673 0

144,067 07/12/18 S SELL 71143933 1.0002 0 144,095 144,096 1
35,772 07/13/18 S SELL 1115 1.0002 0 35,779 35,779 0
73,728 07/13/18 S SELL 1279 1.0002 0 73,742 73,743 1

245,150 07/13/18 S SELL 3414 1.0002 0 245,199 245,199 0
28,995 07/13/18 S SELL 71143936 1.0002 0 29,000 29,001 0

646,426 07/16/18 B BUY 1118 1.0002 0 646,555 646,555 0
32,824 07/16/18 B BUY 1285 1.0002 0 32,830 32,830 0

1,927,819 07/16/18 S SELL 1288 1.0002 0 1,928,147 1,928,205 58
370,161 07/16/18 B BUY 3412 1.0002 0 370,235 370,235 0

2,000 07/16/18 B BUY 3962 1.0002 0 2,000 2,000 0
668 07/16/18 S SELL 9176 1.0002 0 668 668 0

1,390,847 07/17/18 B BUY 1127 1.0002 0 1,391,125 1,391,125 0
2,762 07/17/18 B BUY 1290 1.0002 0 2,762 2,762 0

86,133 07/17/18 S SELL 2380 1.0002 0 86,150 86,150 0
175,914 07/17/18 S SELL 3416 1.0002 0 175,949 175,949 0

1 07/17/18 B BUY 5119 1.0000 0 1 1 0
1,437,213 07/18/18 S SELL 791 1.0002 0 1,437,506 1,437,500 (5)

826,243 07/18/18 S SELL 1138 1.0002 0 826,408 826,409 0
84,552 07/18/18 B BUY 1295 1.0002 0 84,569 84,569 0

965 07/18/18 B BUY 3965 1.0002 0 966 966 0
1,608,198 07/18/18 S SELL 71143941 1.0002 0 1,608,513 1,608,520 7
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
130,895 07/19/18 S SELL 1140 1.0002 0 130,921 130,921 0
166,159 07/19/18 B BUY 1301 1.0002 0 166,192 166,192 0

4,552,846 07/19/18 B BUY 2381 1.0002 0 4,553,756 4,553,756 0
11,700 07/19/18 B BUY 3968 1.0002 0 11,702 11,702 0
73,893 07/20/18 S SELL 1145 1.0002 0 73,908 73,908 0

534,145 07/20/18 B BUY 1310 1.0002 0 534,252 534,252 0
666,017 07/20/18 S SELL 2383 1.0002 0 666,150 666,150 0

3,488,722 07/20/18 B BUY 71143946 1.0002 0 3,489,420 3,489,420 0
3,488,722 07/20/18 S SELL 71143947 1.0002 0 3,489,414 3,489,420 6
3,488,722 07/20/18 B BUY 71143948 1.0002 0 3,489,420 3,489,420 0

74,511 07/23/18 S SELL 1147 1.0002 0 74,526 74,526 0
4,535 07/23/18 B BUY 1291 1.0002 0 4,536 4,536 0

143,824 07/23/18 B BUY 1312 1.0002 0 143,852 143,852 0
4,924 07/23/18 B BUY 2384 1.0002 0 4,925 4,925 0
6,169 07/23/18 B BUY 71143958 1.0002 0 6,170 6,170 0

52,807 07/24/18 S SELL 1152 1.0002 0 52,817 52,817 0
270 07/24/18 S SELL 1294 1.0002 0 270 270 0

200,071 07/24/18 B BUY 1314 1.0002 0 200,111 200,111 0
35,664 07/24/18 B BUY 3437 1.0002 0 35,671 35,671 0
2,102 07/24/18 B BUY 3982 1.0002 0 2,102 2,102 0
1,500 07/25/18 B BUY 56 1.0002 0 1,500 1,500 0

51,692 07/25/18 S SELL 1162 1.0002 0 51,702 51,702 0
200,666 07/25/18 S SELL 1317 1.0002 0 200,706 200,707 1

2,854,111 07/25/18 B BUY 2385 1.0002 0 2,854,681 2,854,681 0
BROKER 0800748 CASH TRANSACTIONS

0 07/25/18 S SELL 3120 .0000 0 0 0 0
BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS

105,042 07/25/18 B BUY 3453 1.0002 0 105,063 105,063 0
171,292 07/26/18 S SELL 1167 1.0002 0 171,326 171,326 0
579,884 07/26/18 B BUY 2386 1.0002 0 580,000 580,000 0
298,315 07/26/18 S SELL 3486 1.0002 0 298,374 298,374 0

6,368 07/26/18 B BUY 5127 1.0002 0 6,370 6,370 0
14,497,101 07/26/18 B BUY 71143960 1.0002 0 14,500,000 14,500,000 0

9,695 07/27/18 S SELL 1177 1.0002 0 9,697 9,697 0
391,329 07/27/18 S SELL 1329 1.0002 0 391,406 391,407 1
557,788 07/27/18 S SELL 2388 1.0002 0 557,900 557,900 0
298,144 07/27/18 B BUY 3489 1.0002 0 298,203 298,203 0
192,602 07/27/18 S SELL 3999 1.0002 0 192,613 192,640 27

7,986 07/27/18 B BUY 5137 1.0002 0 7,988 7,988 0
29,580 07/27/18 S SELL 71143963 1.0002 0 29,585 29,585 0
71,004 07/30/18 S SELL 1187 1.0002 0 71,019 71,019 0
4,508 07/30/18 B BUY 1333 1.0002 0 4,509 4,509 0

492,190 07/30/18 B BUY 2389 1.0002 0 492,288 492,288 0
67,082 07/30/18 B BUY 3492 1.0002 0 67,095 67,095 0

454 07/30/18 B BUY 4000 1.0002 0 454 454 0
8,429 07/30/18 B BUY 5140 1.0002 0 8,431 8,431 0

9,538,445 07/30/18 S SELL 71143968 1.0002 0 9,540,350 9,540,352 2
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
4,869 07/31/18 S SELL 57 1.0002 0 4,869 4,870 0

37,021 07/31/18 S SELL 1189 1.0002 0 37,028 37,028 0
220,411 07/31/18 S SELL 1362 1.0002 0 220,455 220,455 1

4,999,000 07/31/18 S SELL 2391 1.0002 0 5,000,000 5,000,000 0
2,821 07/31/18 B BUY 4003 1.0002 0 2,822 2,822 0
5,111 07/31/18 B BUY 5146 1.0002 0 5,112 5,112 0

5,588,074 07/31/18 S SELL 71143974 1.0002 0 5,589,191 5,589,192 1
0 08/01/18 B BUY 33 1.0000 0 0 0 0

BROKER 0800748 CASH TRANSACTIONS
0 08/01/18 S SELL 35 1.0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
7 08/01/18 B BUY 59 1.0014 0 7 7 0

712 08/01/18 B BUY 88 1.0002 0 712 712 0
1 08/01/18 B BUY 92 1.0000 0 1 1 0

1,022 08/01/18 B BUY 256 1.0002 0 1,023 1,023 0
1,377 08/01/18 B BUY 794 1.0002 0 1,377 1,377 0

125,852 08/01/18 B BUY 1206 1.0002 0 125,878 125,878 0
1,285 08/01/18 B BUY 1302 1.0002 0 1,286 1,286 0

48 08/01/18 B BUY 1328 1.0002 0 48 48 0
102,103 08/01/18 B BUY 1368 1.0002 0 102,123 102,123 0

2 08/01/18 B BUY 1732 1.0000 0 2 2 0
906,869 08/01/18 S SELL 2394 1.0002 0 907,051 907,051 0

BROKER 139345 DALLAS TRADE REFERRAL
0 08/01/18 S SELL 3494 1.0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
392 08/01/18 B BUY 3497 1.0002 0 392 392 0

8,178 08/01/18 B BUY 4012 1.0002 0 8,180 8,180 0
343 08/01/18 B BUY 5153 1.0002 0 343 343 0
311 08/01/18 B BUY 5962 1.0002 0 311 311 0

7 08/01/18 B BUY 7899 1.0015 0 7 7 0
8,411 08/01/18 B BUY 9178 1.0002 0 8,413 8,413 0

111 08/01/18 B BUY 16599 1.0003 0 111 111 0
87 08/01/18 B BUY 17902 1.0002 0 87 87 0

273 08/01/18 B BUY 22147 1.0002 0 273 273 0
BROKER 0800748 CASH TRANSACTIONS

0 08/01/18 S SELL 79057 1.0000 0 0 0 0
0 08/01/18 S SELL 70866879 1.0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
3,043 08/01/18 S SELL 71143984 1.0002 0 3,044 3,044 0

281,116 08/02/18 S SELL 1250 1.0002 0 281,172 281,172 0
502,463 08/02/18 B BUY 1384 1.0002 0 502,564 502,564 0

3,417 08/02/18 B BUY 5167 1.0002 0 3,418 3,418 0
8,306 08/02/18 S SELL 9180 1.0002 0 8,307 8,307 0

17,393 08/02/18 B BUY 71143985 1.0002 0 17,397 17,397 0
53,410 08/03/18 B BUY 1264 1.0002 0 53,421 53,421 0

114,037 08/03/18 S SELL 1391 1.0002 0 114,060 114,060 0
7,154,369 08/03/18 B BUY 2395 1.0002 0 7,155,800 7,155,800 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
485 08/03/18 B BUY 4022 1.0002 0 485 485 0

370,932 08/03/18 B BUY 5174 1.0002 0 371,006 371,006 0
22,505 08/03/18 S SELL 71143989 1.0002 0 22,509 22,509 0

436,175 08/06/18 B BUY 1271 1.0002 0 436,263 436,263 0
4,099,180 08/06/18 S SELL 2397 1.0002 0 4,100,000 4,100,000 0

313,519 08/06/18 B BUY 4036 1.0002 0 313,582 313,582 0
132,649 08/06/18 S SELL 5193 1.0002 0 132,675 132,675 0

6,751 08/06/18 S SELL 71143990 1.0002 0 6,752 6,752 0
33,993 08/07/18 B BUY 66 1.0002 0 34,000 34,000 0

150,204 08/07/18 S SELL 1277 1.0002 0 150,234 150,234 0
80,230 08/07/18 S SELL 1411 1.0002 0 80,246 80,246 0

169,311 08/07/18 S SELL 3571 1.0002 0 169,345 169,345 0
992 08/07/18 B BUY 4045 1.0002 0 993 993 0

27,963 08/07/18 S SELL 5202 1.0002 0 27,968 27,968 0
22,852 08/08/18 B BUY 1280 1.0002 0 22,857 22,857 0

319,911 08/08/18 B BUY 1413 1.0002 0 319,975 319,975 0
4,407,982 08/08/18 B BUY 3573 1.0002 0 4,408,864 4,408,864 0
4,407,982 08/08/18 S SELL 3576 1.0002 0 4,408,864 4,408,864 0
4,407,982 08/08/18 B BUY 3577 1.0002 0 4,408,864 4,408,864 0

22,802 08/08/18 B BUY 4055 1.0002 0 22,806 22,806 0
47,853 08/08/18 S SELL 5211 1.0002 0 47,862 47,862 0

108,965 08/08/18 S SELL 71143992 1.0002 0 108,987 108,987 0
7,904 08/09/18 B BUY 1286 1.0002 0 7,905 7,905 0

416,447 08/09/18 B BUY 1418 1.0002 0 416,530 416,530 0
3,281,688 08/09/18 S SELL 3589 1.0002 0 3,282,344 3,282,344 0

45,973 08/09/18 B BUY 4069 1.0002 0 45,982 45,982 0
31,839 08/09/18 S SELL 5233 1.0002 0 31,845 31,845 0

188 08/09/18 B BUY 16600 1.0002 0 188 188 0
10,689 08/09/18 B BUY 22175 1.0002 0 10,691 10,691 0
27,982 08/09/18 S SELL 71144003 1.0002 0 27,987 27,987 0
1,377 08/10/18 S SELL 796 1.0002 0 1,377 1,377 0

101,324 08/10/18 S SELL 1293 1.0002 0 101,345 101,345 0
109,842 08/10/18 B BUY 1424 1.0002 0 109,864 109,864 0

1,099,780 08/10/18 S SELL 3593 1.0002 0 1,100,000 1,100,000 0
82,254 08/10/18 S SELL 4085 1.0002 0 82,266 82,270 4
37,006 08/10/18 S SELL 5239 1.0002 0 37,013 37,013 0
21,172 08/10/18 B BUY 71144004 1.0002 0 21,176 21,176 0

102,431 08/13/18 S SELL 1302 1.0002 0 102,451 102,451 0
890,300 08/13/18 B BUY 2398 1.0002 0 890,478 890,478 0

8,667 08/13/18 B BUY 4088 1.0002 0 8,669 8,669 0
61,780 08/13/18 S SELL 5241 1.0002 0 61,792 61,792 0
1,789 08/14/18 B BUY 1305 1.0002 0 1,789 1,789 0

75,766 08/14/18 S SELL 1437 1.0002 0 75,781 75,781 0
11,410 08/14/18 B BUY 3597 1.0002 0 11,412 11,412 0
38,886 08/14/18 B BUY 4100 1.0002 0 38,894 38,894 0
67,208 08/14/18 S SELL 5242 1.0002 0 67,222 67,222 0

468,591 08/14/18 S SELL 71144007 1.0002 0 468,685 468,685 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
95,966 08/15/18 B BUY 1310 1.0002 0 95,986 95,986 0

212,142 08/15/18 S SELL 1453 1.0002 0 212,184 212,184 0
2,016 08/15/18 B BUY 4105 1.0002 0 2,016 2,016 0
4,492 08/15/18 S SELL 5243 1.0002 0 4,493 4,493 0

116,215 08/15/18 S SELL 71144008 1.0002 0 116,238 116,238 0
586,973 08/16/18 S SELL 258 1.0003 0 587,091 587,149 59
123,713 08/16/18 S SELL 1351 1.0003 0 123,738 123,750 12
221,446 08/16/18 S SELL 1455 1.0003 0 221,490 221,513 22

3,534,888 08/16/18 S SELL 2427 1.0003 0 3,535,595 3,535,949 354
9,004 08/16/18 B BUY 4110 1.0003 0 9,006 9,006 0

304 08/16/18 B BUY 9181 1.0003 0 305 305 0
167,433 08/16/18 S SELL 22199 1.0003 0 167,466 167,483 17
26,578 08/16/18 S SELL 71144011 1.0003 0 26,584 26,586 3

478 08/17/18 S SELL 1355 1.0003 0 478 478 0
258,896 08/17/18 S SELL 1456 1.0003 0 258,948 258,974 26

4,972 08/17/18 S SELL 71144013 1.0003 0 4,973 4,973 1
33,919 08/20/18 S SELL 69 1.0003 0 33,926 33,930 3
96,105 08/20/18 S SELL 1364 1.0003 0 96,124 96,134 10

111,404 08/20/18 B BUY 1459 1.0003 0 111,437 111,437 0
7,113 08/20/18 B BUY 4124 1.0003 0 7,115 7,115 0
6,295 08/20/18 B BUY 5250 1.0003 0 6,297 6,297 0

77,296 08/20/18 S SELL 71144020 1.0003 0 77,311 77,319 8
195,630 08/21/18 S SELL 1370 1.0003 0 195,669 195,688 20

8,705 08/21/18 B BUY 4134 1.0003 0 8,708 8,708 0
11,689 08/21/18 B BUY 5262 1.0003 0 11,692 11,692 0

1,107,988 08/21/18 S SELL 71144025 1.0003 0 1,108,210 1,108,321 111
25,117 08/22/18 S SELL 1383 1.0003 0 25,122 25,125 3
57,184 08/22/18 B BUY 1469 1.0003 0 57,201 57,201 0
2,290 08/22/18 B BUY 5279 1.0003 0 2,291 2,291 0

17,176 08/22/18 S SELL 5980 1.0003 0 17,179 17,181 2
966 08/22/18 B BUY 17913 1.0003 0 966 966 0

22,257 08/23/18 S SELL 1387 1.0003 0 22,261 22,263 2
394,670 08/23/18 B BUY 1474 1.0003 0 394,789 394,789 0
67,736 08/23/18 B BUY 3622 1.0003 0 67,756 67,756 0
23,023 08/23/18 B BUY 4142 1.0003 0 23,030 23,030 0

290 08/23/18 S SELL 5283 1.0003 0 290 290 0
8,729 08/23/18 B BUY 71144028 1.0003 0 8,732 8,732 0
3,636 08/24/18 B BUY 1389 1.0003 0 3,637 3,637 0

65,608 08/24/18 S SELL 1476 1.0003 0 65,623 65,628 5
8,137 08/24/18 B BUY 4147 1.0003 0 8,140 8,140 0
7,452 08/24/18 B BUY 5288 1.0003 0 7,455 7,455 0

304 08/24/18 S SELL 9183 1.0003 0 305 305 0
99,908 08/27/18 S SELL 1391 1.0003 0 99,928 99,938 10

198,095 08/27/18 S SELL 1479 1.0003 0 198,141 198,155 14
12,598 08/27/18 B BUY 3635 1.0003 0 12,602 12,602 0
8,629 08/27/18 B BUY 4158 1.0003 0 8,631 8,631 0
4,581 08/27/18 B BUY 5310 1.0003 0 4,582 4,582 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
19,516 08/27/18 S SELL 71144030 1.0003 0 19,520 19,522 2
50,395 08/28/18 S SELL 1392 1.0003 0 50,405 50,410 5
15,233 08/28/18 B BUY 4170 1.0003 0 15,237 15,237 0
3,802 08/28/18 B BUY 5321 1.0003 0 3,804 3,804 0

18,730,971 08/28/18 B BUY 71144032 1.0003 0 18,736,590 18,736,590 0
102 08/29/18 B BUY 1394 1.0003 0 102 102 0

75,536 08/29/18 B BUY 1485 1.0003 0 75,559 75,559 0
298,321 08/29/18 B BUY 2428 1.0003 0 298,410 298,410 0
11,385 08/29/18 B BUY 4192 1.0003 0 11,388 11,388 0
43,822 08/29/18 S SELL 5332 1.0003 0 43,832 43,836 4

1,331,221 08/29/18 S SELL 71144036 1.0003 0 1,331,599 1,331,620 21
26,763 08/30/18 S SELL 1491 1.0003 0 26,769 26,771 2

1,699,490 08/30/18 S SELL 2430 1.0003 0 1,699,851 1,700,000 149
4,658 08/30/18 B BUY 3639 1.0003 0 4,659 4,659 0

19,672 08/30/18 B BUY 4202 1.0003 0 19,678 19,678 0
13,882 08/30/18 S SELL 5337 1.0003 0 13,885 13,886 1

6,673,327 08/30/18 S SELL 71144042 1.0003 0 6,675,226 6,675,329 103
76,956 08/31/18 B BUY 1413 1.0003 0 76,979 76,979 0

259,383 08/31/18 B BUY 1509 1.0003 0 259,461 259,461 0
6,626 08/31/18 B BUY 4214 1.0003 0 6,628 6,628 0
4,658 08/31/18 S SELL 5361 1.0003 0 4,659 4,659 0

5,977,088 08/31/18 S SELL 71144050 1.0003 0 5,978,789 5,978,881 92
0 09/04/18 B BUY 31 1.0000 0 0 0 0
0 09/04/18 B BUY 37 1.0000 0 0 0 0

26 09/04/18 B BUY 75 1.0004 0 26 26 0
1 09/04/18 B BUY 92 1.0000 0 1 1 0
1 09/04/18 B BUY 94 1.0000 0 1 1 0

499 09/04/18 B BUY 262 1.0003 0 499 499 0
0 09/04/18 B BUY 317 1.0000 0 0 0 0
1 09/04/18 B BUY 800 1.0000 0 1 1 0
0 09/04/18 B BUY 1213 1.0000 0 0 0 0
9 09/04/18 B BUY 1323 1.0011 0 9 9 0

47 09/04/18 B BUY 1332 1.0004 0 47 47 0
60,483 09/04/18 B BUY 1421 1.0003 0 60,501 60,501 0
30,002 09/04/18 B BUY 1517 1.0003 0 30,011 30,011 0

2 09/04/18 B BUY 1738 1.0056 0 2 2 0
6,221 09/04/18 B BUY 2432 1.0003 0 6,222 6,222 0

842 09/04/18 B BUY 3646 1.0003 0 843 843 0
8,479 09/04/18 B BUY 4221 1.0003 0 8,481 8,481 0

14,450 09/04/18 B BUY 5366 1.0003 0 14,454 14,454 0
294 09/04/18 B BUY 6057 1.0003 0 294 294 0

7 09/04/18 B BUY 7902 1.0015 0 7 7 0
7,231 09/04/18 B BUY 9187 1.0003 0 7,233 7,233 0

109 09/04/18 B BUY 16605 1.0004 0 109 109 0
63 09/04/18 B BUY 17978 1.0003 0 63 63 0

137 09/04/18 B BUY 22256 1.0004 0 137 137 0
97,320 09/04/18 S SELL 71144056 1.0003 0 97,348 97,349 2
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
5,467 09/05/18 B BUY 1425 1.0003 0 5,469 5,469 0

268,266 09/05/18 S SELL 1523 1.0003 0 268,331 268,346 16
732 09/05/18 B BUY 4225 1.0003 0 732 732 0

5,790 09/05/18 B BUY 5369 1.0003 0 5,792 5,792 0
428 09/05/18 S SELL 71144067 1.0003 0 428 428 0

281,549 09/06/18 B BUY 1435 1.0003 0 281,633 281,633 0
312,175 09/06/18 S SELL 1527 1.0003 0 312,251 312,269 18
23,987 09/06/18 B BUY 5378 1.0003 0 23,995 23,995 0
23,273 09/06/18 B BUY 71144070 1.0003 0 23,280 23,280 0
19,471 09/07/18 S SELL 1444 1.0003 0 19,476 19,477 1

176,899 09/07/18 B BUY 1531 1.0003 0 176,952 176,952 0
0 09/10/18 B BUY 39 1.0000 0 0 0 0
0 09/10/18 B BUY 76 1.0000 0 0 0 0
0 09/10/18 B BUY 94 1.0000 0 0 0 0
0 09/10/18 B BUY 96 1.0000 0 0 0 0
0 09/10/18 B BUY 263 1.0000 0 0 0 0
0 09/10/18 B BUY 1324 1.0000 0 0 0 0
2 09/10/18 B BUY 1333 1.0000 0 2 2 0

49,023 09/10/18 B BUY 1449 1.0003 0 49,037 49,037 0
107,873 09/10/18 B BUY 1534 1.0003 0 107,905 107,905 0

0 09/10/18 B BUY 1740 1.0000 0 0 0 0
39 09/10/18 B BUY 2434 1.0005 0 39 39 0
20 09/10/18 B BUY 3649 1.0005 0 20 20 0

15,245 09/10/18 B BUY 4230 1.0003 0 15,249 15,249 0
11 09/10/18 B BUY 5383 1.0009 0 11 11 0
9 09/10/18 B BUY 6064 1.0011 0 9 9 0
0 09/10/18 B BUY 7904 1.0000 0 0 0 0

7,134 09/10/18 S SELL 9189 1.0003 0 7,136 7,137 1
4 09/10/18 B BUY 16606 1.0028 0 4 4 0
2 09/10/18 B BUY 17985 1.0047 0 2 2 0

34,023 09/10/18 S SELL 71144072 1.0003 0 34,033 34,034 1
32,774 09/11/18 B BUY 604 1.0003 0 32,784 32,784 0

262,555 09/11/18 B BUY 1462 1.0003 0 262,634 262,634 0
100,316 09/11/18 B BUY 1536 1.0003 0 100,347 100,347 0
10,179 09/11/18 B BUY 3653 1.0003 0 10,182 10,182 0

173,503 09/12/18 S SELL 1470 1.0003 0 173,551 173,555 4
79,853 09/12/18 B BUY 1537 1.0003 0 79,877 79,877 0
1,736 09/12/18 B BUY 3658 1.0003 0 1,737 1,737 0

82,046 09/12/18 S SELL 4262 1.0003 0 82,061 82,071 10
2,770 09/12/18 B BUY 5388 1.0003 0 2,771 2,771 0

75,997 09/13/18 S SELL 1474 1.0003 0 76,018 76,019 2
32,769 09/13/18 B BUY 1539 1.0003 0 32,779 32,779 0

166,742 09/13/18 S SELL 4274 1.0003 0 166,772 166,792 20
23,861 09/13/18 S SELL 5398 1.0003 0 23,867 23,869 2

335,161 09/13/18 S SELL 71144081 1.0003 0 335,256 335,261 5
2,241 09/14/18 S SELL 1514 1.0003 0 2,241 2,242 0

78,542 09/14/18 B BUY 3678 1.0003 0 78,565 78,565 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
150,458 09/14/18 S SELL 4286 1.0003 0 150,485 150,504 18
13,570 09/14/18 B BUY 71144082 1.0003 0 13,574 13,574 0
99,708 09/17/18 B BUY 1522 1.0003 0 99,738 99,738 0

107,270 09/17/18 B BUY 1551 1.0003 0 107,302 107,302 0
192,181 09/17/18 B BUY 3689 1.0003 0 192,239 192,239 0
14,320 09/17/18 B BUY 4295 1.0003 0 14,324 14,324 0
4,730 09/17/18 B BUY 5430 1.0003 0 4,732 4,732 0

68,585 09/17/18 S SELL 71144092 1.0003 0 68,604 68,606 1
4,198 09/18/18 B BUY 1525 1.0003 0 4,199 4,199 0

24,849 09/18/18 B BUY 1552 1.0003 0 24,856 24,856 0
86,476 09/18/18 S SELL 3717 1.0003 0 86,499 86,502 4
38,988 09/18/18 B BUY 4311 1.0003 0 39,000 39,000 0
61,217 09/18/18 B BUY 71144094 1.0003 0 61,235 61,235 0
26,146 09/19/18 S SELL 1537 1.0003 0 26,154 26,154 1

418,516 09/19/18 S SELL 1558 1.0003 0 418,625 418,642 17
27,703 09/19/18 B BUY 2640 1.0003 0 27,711 27,711 0

377,511 09/19/18 S SELL 3748 1.0003 0 377,608 377,624 16
44,140 09/19/18 B BUY 4323 1.0003 0 44,153 44,153 0
38,172 09/19/18 B BUY 71144100 1.0003 0 38,184 38,184 0
71,582 09/20/18 B BUY 1541 1.0003 0 71,604 71,604 0

148,411 09/20/18 B BUY 1564 1.0003 0 148,456 148,456 0
75,268 09/20/18 S SELL 3771 1.0003 0 75,287 75,291 3
10,825 09/20/18 B BUY 4329 1.0003 0 10,828 10,828 0
1,263 09/20/18 B BUY 5440 1.0003 0 1,263 1,263 0

52,714 09/21/18 B BUY 1548 1.0003 0 52,729 52,729 0
3,661 09/21/18 S SELL 1567 1.0003 0 3,662 3,663 0

94,540 09/21/18 S SELL 3782 1.0003 0 94,564 94,568 4
36,545 09/21/18 B BUY 4336 1.0003 0 36,556 36,556 0
15,626 09/21/18 S SELL 71144103 1.0003 0 15,630 15,630 0

177,849 09/24/18 B BUY 1552 1.0003 0 177,902 177,902 0
98,964 09/24/18 S SELL 1573 1.0003 0 98,991 98,994 4

208,946 09/24/18 B BUY 3783 1.0003 0 209,009 209,009 0
10,720 09/24/18 B BUY 4345 1.0003 0 10,723 10,723 0
25,805 09/24/18 S SELL 17988 1.0003 0 25,810 25,813 3
52,251 09/25/18 S SELL 1571 1.0003 0 52,265 52,266 1

123,997 09/25/18 B BUY 1574 1.0003 0 124,034 124,034 0
4,590 09/25/18 B BUY 4352 1.0003 0 4,592 4,592 0

2,459,189 09/25/18 S SELL 71144111 1.0003 0 2,459,889 2,459,926 37
116,041 09/26/18 B BUY 1577 1.0003 0 116,075 116,075 0
205,933 09/26/18 S SELL 1577 1.0003 0 205,991 205,994 3
18,848 09/26/18 B BUY 4359 1.0003 0 18,854 18,854 0

13,996,075 09/26/18 B BUY 71144114 1.0003 0 14,000,274 14,000,274 0
106,912 09/27/18 S SELL 1586 1.0003 0 106,942 106,944 2
51,025 09/27/18 B BUY 2452 1.0003 0 51,040 51,040 0
26,661 09/27/18 S SELL 3805 1.0003 0 26,669 26,669 0
7,680 09/27/18 B BUY 4365 1.0003 0 7,682 7,682 0
5,564 09/27/18 B BUY 5444 1.0003 0 5,566 5,566 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
8,058,612 09/27/18 S SELL 71144120 1.0003 0 8,060,996 8,061,030 34

25,387 09/28/18 B BUY 1596 1.0003 0 25,395 25,395 0
25,387 09/28/18 S SELL 1607 1.0003 0 25,394 25,395 0
25,389 09/28/18 B BUY 1608 1.0002 0 25,395 25,395 0

255,539 09/28/18 B BUY 1617 1.0003 0 255,616 255,616 0
255,539 09/28/18 S SELL 1624 1.0003 0 255,609 255,616 7
255,565 09/28/18 B BUY 1625 1.0002 0 255,616 255,616 0

4,055,815 09/28/18 B BUY 2453 1.0003 0 4,057,032 4,057,032 0
4,055,815 09/28/18 S SELL 2454 1.0003 0 4,056,982 4,057,032 51
4,056,221 09/28/18 B BUY 2455 1.0002 0 4,057,032 4,057,032 0

77,313 09/28/18 S SELL 3810 1.0002 0 77,336 77,329 (8)
10,893 09/28/18 B BUY 4381 1.0003 0 10,896 10,896 0
10,893 09/28/18 S SELL 4385 1.0003 0 10,896 10,896 1
10,894 09/28/18 B BUY 4386 1.0002 0 10,896 10,896 0
6,251 09/28/18 B BUY 5449 1.0003 0 6,253 6,253 0
6,251 09/28/18 S SELL 5454 1.0003 0 6,253 6,253 0
6,252 09/28/18 B BUY 5455 1.0002 0 6,253 6,253 0

5,664,412 09/28/18 S SELL 71144128 1.0002 0 5,666,088 5,665,545 (543)
0 10/01/18 B BUY 33 1.0000 0 0 0 0
0 10/01/18 B BUY 41 1.0000 0 0 0 0
1 10/01/18 B BUY 78 1.0000 0 1 1 0
1 10/01/18 B BUY 96 1.0000 0 1 1 0
1 10/01/18 B BUY 98 1.0000 0 1 1 0
1 10/01/18 B BUY 265 1.0000 0 1 1 0
0 10/01/18 B BUY 319 1.0000 0 0 0 0

38 10/01/18 B BUY 606 1.0003 0 38 38 0
0 10/01/18 B BUY 1215 1.0000 0 0 0 0

10 10/01/18 B BUY 1326 1.0011 0 10 10 0
47 10/01/18 B BUY 1336 1.0002 0 47 47 0

120,607 10/01/18 B BUY 1639 1.0002 0 120,631 120,631 0
1,948 10/01/18 S SELL 1664 1.0002 0 1,949 1,949 0

2 10/01/18 B BUY 1743 1.0000 0 2 2 0
297,794 10/01/18 B BUY 2457 1.0002 0 297,854 297,854 0

19 10/01/18 B BUY 2737 1.0005 0 19 19 0
128,660 10/01/18 B BUY 3812 1.0002 0 128,686 128,686 0

5,682 10/01/18 B BUY 4392 1.0002 0 5,683 5,683 0
382 10/01/18 B BUY 5457 1.0002 0 382 382 0
277 10/01/18 B BUY 6076 1.0002 0 277 277 0

7 10/01/18 B BUY 7906 1.0015 0 7 7 0
11,515 10/01/18 B BUY 9192 1.0002 0 11,517 11,517 0

110 10/01/18 B BUY 16609 1.0003 0 110 110 0
54 10/01/18 B BUY 17990 1.0004 0 54 54 0
0 10/01/18 B BUY 22296 1.0000 0 0 0 0

1,707 10/01/18 S SELL 71144132 1.0002 0 1,708 1,707 0
41,981 10/02/18 B BUY 1653 1.0002 0 41,990 41,990 0
63,453 10/02/18 S SELL 1675 1.0002 0 63,471 63,466 (5)
20,471 10/02/18 B BUY 3816 1.0002 0 20,475 20,475 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
2,483 10/02/18 B BUY 4398 1.0002 0 2,484 2,484 0

0 10/02/18 S SELL 5459 1.0000 0 0 0 0
312 10/02/18 B BUY 9193 1.0002 0 313 313 0

718,208 10/03/18 B BUY 1655 1.0003 0 718,423 718,423 0
20,408 10/03/18 S SELL 1682 1.0003 0 20,414 20,414 0

1,999,400 10/03/18 B BUY 2458 1.0003 0 2,000,000 2,000,000 0
10,052 10/03/18 B BUY 4407 1.0003 0 10,055 10,055 0
2,255 10/03/18 B BUY 5462 1.0003 0 2,256 2,256 0
1,454 10/03/18 S SELL 71144136 1.0003 0 1,455 1,455 0

24,694 10/04/18 S SELL 1691 1.0002 0 24,701 24,699 (2)
23,131 10/04/18 B BUY 4411 1.0002 0 23,135 23,135 0
93,420 10/04/18 S SELL 5476 1.0002 0 93,442 93,439 (3)

148,327 10/04/18 S SELL 71144139 1.0002 0 148,371 148,357 (14)
80,610 10/05/18 S SELL 1694 1.0002 0 80,633 80,626 (7)

444 10/05/18 B BUY 2459 1.0002 0 444 444 0
23,881 10/05/18 B BUY 4416 1.0002 0 23,886 23,886 0

100,536 10/05/18 S SELL 5510 1.0002 0 100,559 100,556 (4)
30,625 10/05/18 S SELL 71144142 1.0002 0 30,634 30,631 (3)

154,928 10/09/18 S SELL 1667 1.0002 0 154,969 154,959 (11)
514,743 10/09/18 B BUY 1702 1.0002 0 514,846 514,846 0

3,999,200 10/09/18 S SELL 2461 1.0002 0 4,000,149 4,000,000 (149)
3,237 10/09/18 B BUY 4422 1.0002 0 3,237 3,237 0

111,596 10/09/18 B BUY 5535 1.0002 0 111,619 111,619 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

0 10/09/18 S SELL 79124 .0000 0 0 0 0
BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS

54,935 10/09/18 S SELL 71144148 1.0002 0 54,951 54,946 (5)
11,731 10/10/18 B BUY 1674 1.0002 0 11,733 11,733 0

128,375 10/10/18 B BUY 1706 1.0002 0 128,401 128,401 0
10,147 10/10/18 S SELL 5546 1.0002 0 10,150 10,150 0
11,731 10/10/18 S SELL 9195 1.0002 0 11,733 11,733 0

410,209 10/11/18 S SELL 1678 1.0002 0 410,319 410,291 (28)
7,536 10/11/18 B BUY 1710 1.0002 0 7,537 7,537 0

18,819 10/11/18 S SELL 5559 1.0002 0 18,823 18,823 0
64,337 10/12/18 S SELL 1680 1.0002 0 64,354 64,350 (4)
50,082 10/12/18 B BUY 1713 1.0002 0 50,092 50,092 0

3,469,306 10/12/18 B BUY 2480 1.0002 0 3,470,000 3,470,000 0
255 10/12/18 B BUY 3833 1.0002 0 255 255 0

3,669 10/12/18 S SELL 5563 1.0002 0 3,670 3,670 0
480,863 10/12/18 S SELL 71144153 1.0002 0 481,005 480,959 (46)
154,159 10/15/18 B BUY 1692 1.0002 0 154,190 154,190 0
74,618 10/15/18 B BUY 1717 1.0002 0 74,633 74,633 0
23,307 10/15/18 S SELL 71144154 1.0002 0 23,314 23,312 (2)
23,067 10/16/18 S SELL 1707 1.0002 0 23,073 23,072 (1)

153,200 10/16/18 S SELL 1750 1.0002 0 153,236 153,230 (5)
11,185 10/16/18 B BUY 2481 1.0002 0 11,187 11,187 0
2,920 10/16/18 B BUY 5581 1.0002 0 2,921 2,921 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
156,171 10/17/18 S SELL 1708 1.0002 0 156,212 156,202 (10)
24,870 10/17/18 S SELL 1755 1.0002 0 24,876 24,875 (1)
36,960 10/17/18 B BUY 2482 1.0002 0 36,967 36,967 0
43,268 10/17/18 S SELL 3864 1.0002 0 43,278 43,276 (2)
1,225 10/17/18 S SELL 4457 1.0002 0 1,225 1,225 0
2,787 10/17/18 B BUY 5585 1.0002 0 2,787 2,787 0

1,106,006 10/17/18 S SELL 71144170 1.0002 0 1,106,333 1,106,227 (106)
8,416 10/18/18 B BUY 1718 1.0002 0 8,418 8,418 0

75,488 10/18/18 S SELL 1766 1.0002 0 75,506 75,504 (3)
1,863,068 10/18/18 B BUY 2483 1.0002 0 1,863,441 1,863,441 0

464,876 10/18/18 B BUY 3883 1.0002 0 464,969 464,969 0
18,163 10/18/18 B BUY 4458 1.0002 0 18,167 18,167 0
13,945 10/18/18 S SELL 5592 1.0002 0 13,948 13,948 0
4,328 10/18/18 B BUY 71144171 1.0002 0 4,329 4,329 0

11,497 10/19/18 S SELL 1338 1.0002 0 11,500 11,500 0
21,747 10/19/18 B BUY 1727 1.0002 0 21,752 21,752 0

175,894 10/19/18 B BUY 1768 1.0002 0 175,929 175,929 0
424,296 10/19/18 S SELL 3917 1.0002 0 424,387 424,381 (6)
16,071 10/19/18 B BUY 4461 1.0002 0 16,074 16,074 0

283,720 10/22/18 S SELL 1738 1.0002 0 283,795 283,777 (18)
282,886 10/22/18 B BUY 1776 1.0002 0 282,942 282,942 0
75,800 10/22/18 B BUY 3918 1.0002 0 75,815 75,815 0
7,116 10/22/18 B BUY 4466 1.0002 0 7,118 7,118 0
1,821 10/22/18 B BUY 5605 1.0002 0 1,821 1,821 0

25,362 10/23/18 B BUY 1781 1.0002 0 25,367 25,367 0
112,194 10/23/18 S SELL 3922 1.0002 0 112,218 112,217 (1)
43,107 10/23/18 B BUY 5608 1.0002 0 43,116 43,116 0
1,543 10/23/18 S SELL 71144173 1.0002 0 1,544 1,544 0

342,931 10/24/18 B BUY 84 1.0002 0 343,000 343,000 0
199,333 10/24/18 B BUY 1784 1.0002 0 199,373 199,373 0
64,731 10/24/18 S SELL 4482 1.0002 0 64,745 64,744 (1)
5,242 10/25/18 B BUY 1759 1.0002 0 5,243 5,243 0

239,789 10/25/18 B BUY 1795 1.0002 0 239,837 239,837 0
78,182 10/25/18 S SELL 4483 1.0002 0 78,200 78,198 (2)
1,383 10/25/18 B BUY 71144174 1.0002 0 1,383 1,383 0
7,987 10/26/18 B BUY 1764 1.0002 0 7,989 7,989 0

445,255 10/26/18 B BUY 1803 1.0002 0 445,344 445,344 0
636 10/26/18 B BUY 5614 1.0002 0 637 637 0

16,996,601 10/26/18 B BUY 71144179 1.0002 0 17,000,000 17,000,000 0
190 10/29/18 S SELL 43 1.0002 0 190 190 0
37 10/29/18 S SELL 321 1.0003 0 37 37 0

32,805 10/29/18 S SELL 608 1.0002 0 32,815 32,812 (3)
51 10/29/18 S SELL 1217 1.0002 0 51 51 0

16,212 10/29/18 S SELL 1341 1.0002 0 16,215 16,215 0
1,070 10/29/18 S SELL 1745 1.0002 0 1,070 1,070 0

21,747 10/29/18 S SELL 1766 1.0002 0 21,752 21,751 (1)
289,573 10/29/18 B BUY 1806 1.0002 0 289,631 289,631 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
8,815 10/29/18 B BUY 5625 1.0002 0 8,817 8,817 0

161,874 10/29/18 S SELL 6099 1.0002 0 161,901 161,906 5
3,908 10/29/18 S SELL 7913 1.0002 0 3,909 3,909 0

55,058 10/29/18 S SELL 9197 1.0002 0 55,067 55,069 2
64,363 10/29/18 S SELL 16611 1.0002 0 64,381 64,376 (5)
11,864 10/29/18 S SELL 17999 1.0002 0 11,866 11,866 0

1,417,746 10/29/18 S SELL 71144181 1.0002 0 1,418,054 1,418,029 (24)
134,918 10/30/18 S SELL 1771 1.0001 0 134,953 134,931 (22)
126,627 10/30/18 B BUY 1810 1.0002 0 126,652 126,652 0
126,627 10/30/18 S SELL 1817 1.0002 0 126,654 126,652 (2)
126,639 10/30/18 B BUY 1818 1.0001 0 126,652 126,652 0
92,681 10/30/18 B BUY 4486 1.0002 0 92,700 92,700 0
92,681 10/30/18 S SELL 4497 1.0002 0 92,701 92,700 (2)
92,690 10/30/18 B BUY 4498 1.0001 0 92,700 92,700 0
6,911 10/30/18 B BUY 5636 1.0002 0 6,913 6,913 0
6,911 10/30/18 S SELL 5640 1.0002 0 6,913 6,913 0
6,912 10/30/18 B BUY 5641 1.0001 0 6,913 6,913 0

8,017,274 10/30/18 S SELL 71144186 1.0001 0 8,019,015 8,018,076 (940)
141,078 10/31/18 B BUY 1788 1.0002 0 141,106 141,106 0

1,702,847 10/31/18 S SELL 1824 1.0002 0 1,703,201 1,703,188 (13)
321,006 10/31/18 B BUY 2484 1.0002 0 321,070 321,070 0

642 10/31/18 B BUY 4528 1.0002 0 643 643 0
8,370 10/31/18 B BUY 5648 1.0002 0 8,371 8,371 0

5,657,665 10/31/18 S SELL 71144192 1.0002 0 5,658,894 5,658,797 (97)
0 11/01/18 B BUY 35 1.0000 0 0 0 0
0 11/01/18 B BUY 46 1.0000 0 0 0 0

172 11/01/18 B BUY 86 1.0001 0 172 172 0
1 11/01/18 B BUY 98 1.0000 0 1 1 0
1 11/01/18 B BUY 100 1.0000 0 1 1 0
1 11/01/18 B BUY 268 1.0000 0 1 1 0
0 11/01/18 B BUY 324 1.0000 0 0 0 0

56 11/01/18 B BUY 611 1.0002 0 56 56 0
0 11/01/18 B BUY 1219 1.0000 0 0 0 0

5,559 11/01/18 S SELL 1338 1.0001 0 5,560 5,559 (1)
40 11/01/18 B BUY 1344 1.0002 0 40 40 0
2 11/01/18 B BUY 1752 1.0000 0 2 2 0

559,773 11/01/18 B BUY 1801 1.0001 0 559,829 559,829 0
653,152 11/01/18 B BUY 1835 1.0001 0 653,218 653,218 0
13,555 11/01/18 B BUY 2486 1.0001 0 13,557 13,557 0

53 11/01/18 B BUY 2942 1.0002 0 53 53 0
499 11/01/18 B BUY 3935 1.0001 0 499 499 0

24,479 11/01/18 S SELL 4570 1.0001 0 24,484 24,481 (2)
260 11/01/18 B BUY 5661 1.0001 0 260 260 0
278 11/01/18 B BUY 6110 1.0001 0 278 278 0

7 11/01/18 B BUY 7915 1.0015 0 7 7 0
5,471 11/01/18 B BUY 9200 1.0001 0 5,471 5,471 0

110 11/01/18 B BUY 16614 1.0002 0 110 110 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
20 11/01/18 B BUY 18010 1.0005 0 20 20 0
0 11/01/18 B BUY 22300 1.0000 0 0 0 0

8,594 11/01/18 S SELL 71144197 1.0001 0 8,596 8,595 (1)
716 11/02/18 S SELL 100 1.0001 0 716 716 0

63,274 11/02/18 B BUY 1815 1.0001 0 63,280 63,280 0
11,427 11/02/18 B BUY 3937 1.0001 0 11,428 11,428 0
47,461 11/02/18 B BUY 4574 1.0001 0 47,466 47,466 0

0 11/02/18 S SELL 5665 1.0000 0 0 0 0
136,342 11/02/18 S SELL 71144200 1.0001 0 136,372 136,356 (16)
114,886 11/05/18 B BUY 1820 1.0001 0 114,897 114,897 0

2,015 11/05/18 B BUY 1862 1.0001 0 2,016 2,016 0
52,613 11/05/18 B BUY 4605 1.0001 0 52,618 52,618 0
29,993 11/05/18 B BUY 6123 1.0001 0 29,996 29,996 0
5,370 11/05/18 S SELL 9202 1.0001 0 5,370 5,370 0

625 11/05/18 B BUY 18019 1.0001 0 625 625 0
11,261 11/05/18 S SELL 71144203 1.0001 0 11,264 11,263 (1)
24,902 11/06/18 B BUY 1829 1.0001 0 24,905 24,905 0
7,621 11/06/18 B BUY 4608 1.0001 0 7,622 7,622 0

25,618 11/06/18 B BUY 5670 1.0001 0 25,620 25,620 0
67,697 11/07/18 S SELL 1837 1.0001 0 67,711 67,703 (8)

524,711 11/07/18 B BUY 1881 1.0001 0 524,764 524,764 0
6,773 11/07/18 B BUY 4623 1.0001 0 6,773 6,773 0

377,325 11/07/18 S SELL 71144209 1.0001 0 377,407 377,362 (44)
338,121 11/08/18 S SELL 92 1.0001 0 338,189 338,155 (34)
43,798 11/08/18 B BUY 1840 1.0001 0 43,803 43,803 0

1,212,075 11/08/18 B BUY 1883 1.0001 0 1,212,197 1,212,197 0
5,393 11/08/18 S SELL 71144210 1.0001 0 5,394 5,394 (1)

429,957 11/09/18 B BUY 95 1.0001 0 430,000 430,000 0
30,440 11/09/18 S SELL 1860 1.0001 0 30,447 30,443 (4)

595,909 11/09/18 B BUY 1893 1.0001 0 595,968 595,968 0
5,999,400 11/09/18 S SELL 2488 1.0001 0 6,000,678 6,000,000 (678)

8,935 11/09/18 B BUY 3948 1.0001 0 8,936 8,936 0
38,541 11/09/18 S SELL 4635 1.0001 0 38,548 38,545 (3)
8,856 11/09/18 B BUY 5686 1.0001 0 8,857 8,857 0

435,110 11/13/18 S SELL 96 1.0001 0 435,154 435,154 (1)
304,711 11/13/18 S SELL 1867 1.0001 0 304,777 304,742 (35)
97,582 11/13/18 B BUY 1906 1.0001 0 97,592 97,592 0

102,924 11/13/18 S SELL 4643 1.0001 0 102,943 102,934 (9)
4,585 11/13/18 B BUY 5687 1.0001 0 4,585 4,585 0

25,508 11/13/18 S SELL 71144219 1.0001 0 25,514 25,511 (3)
375,491 11/14/18 S SELL 1873 1.0001 0 375,572 375,529 (43)
26,918 11/14/18 B BUY 1909 1.0001 0 26,921 26,921 0
9,736 11/14/18 B BUY 3959 1.0001 0 9,737 9,737 0

62,771 11/14/18 B BUY 4647 1.0001 0 62,777 62,777 0
2 11/14/18 B BUY 6134 1.0000 0 2 2 0
1 11/14/18 B BUY 18026 1.0000 0 1 1 0

418,807 11/14/18 S SELL 71144221 1.0001 0 418,898 418,849 (49)
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
146,076 11/15/18 B BUY 1874 1.0001 0 146,091 146,091 0

3,809,415 11/15/18 S SELL 1941 1.0001 0 3,809,907 3,809,796 (111)
1,705 11/15/18 B BUY 3967 1.0001 0 1,705 1,705 0

13,255 11/15/18 B BUY 4658 1.0001 0 13,257 13,257 0
2 11/15/18 B BUY 5691 1.0000 0 2 2 0

52,460 11/15/18 B BUY 71144229 1.0001 0 52,466 52,466 0
0 11/16/18 S SELL 48 1.0000 0 0 0 0
0 11/16/18 S SELL 325 1.0000 0 0 0 0

44 11/16/18 S SELL 1345 1.0002 0 44 44 0
2 11/16/18 S SELL 1753 1.0000 0 2 2 0

406 11/16/18 B BUY 1943 1.0001 0 406 406 0
2,937 11/16/18 B BUY 4665 1.0001 0 2,937 2,937 0

30,302 11/16/18 S SELL 6135 1.0001 0 30,306 30,305 0
8 11/16/18 S SELL 7918 1.0000 0 8 8 0

112 11/16/18 S SELL 9203 1.0002 0 112 112 0
123 11/16/18 S SELL 16616 1.0002 0 123 123 0
649 11/16/18 S SELL 18027 1.0001 0 649 649 0

8,649 11/16/18 S SELL 71144234 1.0001 0 8,651 8,650 (1)
0 11/19/18 S SELL 1221 1.0000 0 0 0 0

41,811 11/19/18 S SELL 1892 1.0001 0 41,820 41,815 (5)
26,144 11/19/18 B BUY 1944 1.0001 0 26,147 26,147 0
1,484 11/19/18 B BUY 2510 1.0001 0 1,485 1,485 0

123,449 11/19/18 B BUY 4672 1.0001 0 123,461 123,461 0
1,107,068 11/19/18 S SELL 71144240 1.0001 0 1,107,307 1,107,179 (128)

5,072 11/20/18 S SELL 1893 1.0001 0 5,073 5,072 (1)
2,875 11/20/18 B BUY 1949 1.0001 0 2,875 2,875 0

69,558 11/20/18 B BUY 2511 1.0001 0 69,565 69,565 0
8,071 11/20/18 B BUY 4677 1.0001 0 8,072 8,072 0

6,913,982 11/20/18 B BUY 71144243 1.0001 0 6,914,673 6,914,673 0
63 11/21/18 S SELL 619 1.0002 0 63 63 0

34,095 11/21/18 B BUY 1953 1.0001 0 34,099 34,099 0
7,343 11/21/18 B BUY 4682 1.0001 0 7,343 7,343 0
2,769 11/21/18 B BUY 5702 1.0001 0 2,770 2,770 0

705 11/23/18 S SELL 1957 1.0001 0 705 705 0
6,946 11/23/18 B BUY 4691 1.0001 0 6,946 6,946 0
1,904 11/23/18 B BUY 5712 1.0001 0 1,904 1,904 0

10,731,445 11/23/18 B BUY 71144250 1.0001 0 10,732,518 10,732,518 0
401,660 11/26/18 S SELL 1897 1.0001 0 401,743 401,700 (43)
63,823 11/26/18 S SELL 1958 1.0001 0 63,831 63,830 (2)
3,016 11/26/18 B BUY 4696 1.0001 0 3,017 3,017 0

512 11/26/18 B BUY 5727 1.0001 0 512 512 0
0 11/27/18 S SELL 1347 1.0000 0 0 0 0

116 11/27/18 B BUY 1898 1.0002 0 116 116 0
149,295 11/27/18 B BUY 5741 1.0001 0 149,310 149,310 0

3 11/27/18 S SELL 6148 1.0066 0 3 3 0
0 11/27/18 S SELL 9205 1.0000 0 0 0 0
0 11/27/18 S SELL 16618 1.0000 0 0 0 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
0 11/27/18 S SELL 18031 1.0000 0 0 0 0

24,881 11/27/18 S SELL 71144254 1.0001 0 24,884 24,883 0
0 11/28/18 S SELL 621 1.0000 0 0 0 0

2,136 11/28/18 B BUY 4707 1.0001 0 2,136 2,136 0
199,349 11/28/18 S SELL 5756 1.0001 0 199,379 199,369 (10)

1,367,433 11/28/18 S SELL 71144257 1.0001 0 1,367,596 1,367,570 (27)
4,538 11/29/18 B BUY 1965 1.0001 0 4,538 4,538 0

77,423 11/29/18 B BUY 3991 1.0001 0 77,431 77,431 0
177,261 11/29/18 S SELL 4720 1.0001 0 177,289 177,278 (10)

4,525 11/29/18 B BUY 5759 1.0001 0 4,525 4,525 0
0 11/29/18 B BUY 6140 1.0000 0 0 0 0

8,260,534 11/29/18 S SELL 71144261 1.0001 0 8,261,522 8,261,360 (162)
77,807 11/30/18 S SELL 1929 1.0001 0 77,823 77,815 (8)
56,201 11/30/18 B BUY 1993 1.0001 0 56,206 56,206 0

369,932 11/30/18 B BUY 2512 1.0001 0 369,969 369,969 0
10,990 11/30/18 B BUY 5767 1.0001 0 10,991 10,991 0

0 11/30/18 S SELL 6141 1.0000 0 0 0 0
5,638,031 11/30/18 S SELL 71144272 1.0001 0 5,638,705 5,638,595 (110)

0 12/03/18 B BUY 37 1.0000 0 0 0 0
260 12/03/18 B BUY 98 1.0001 0 260 260 0

0 12/03/18 B BUY 103 1.0000 0 0 0 0
1 12/03/18 B BUY 103 1.0000 0 1 1 0
1 12/03/18 B BUY 270 1.0000 0 1 1 0
0 12/03/18 B BUY 624 1.0000 0 0 0 0
0 12/03/18 B BUY 1350 1.0000 0 0 0 0

295,769 12/03/18 B BUY 1932 1.0001 0 295,798 295,798 0
174,491 12/03/18 B BUY 2003 1.0001 0 174,509 174,509 0

8,375 12/03/18 B BUY 2514 1.0001 0 8,375 8,375 0
52 12/03/18 B BUY 3117 1.0002 0 52 52 0

76,429 12/03/18 S SELL 4018 1.0001 0 76,443 76,437 (6)
19,223 12/03/18 B BUY 4733 1.0001 0 19,225 19,225 0
12,694 12/03/18 B BUY 5772 1.0001 0 12,695 12,695 0

21 12/03/18 B BUY 6143 1.0005 0 21 21 0
7,072 12/03/18 B BUY 9208 1.0001 0 7,073 7,073 0

0 12/03/18 B BUY 16621 1.0000 0 0 0 0
0 12/03/18 B BUY 18034 1.0000 0 0 0 0
0 12/03/18 B BUY 22304 1.0000 0 0 0 0

13,940 12/03/18 B BUY 71144274 1.0001 0 13,941 13,941 0
569 12/04/18 B BUY 1936 1.0001 0 569 569 0

8,284 12/04/18 B BUY 2006 1.0001 0 8,285 8,285 0
6,055 12/04/18 B BUY 4742 1.0001 0 6,055 6,055 0
9,438 12/04/18 B BUY 5778 1.0001 0 9,439 9,439 0
4,660 12/04/18 B BUY 71144287 1.0001 0 4,661 4,661 0

1 12/06/18 B BUY 804 1.0000 0 1 1 0
74,977 12/06/18 S SELL 1942 1.0001 0 74,992 74,985 (7)
25,199 12/06/18 B BUY 2010 1.0001 0 25,202 25,202 0

999,900 12/06/18 S SELL 2517 1.0001 0 1,000,097 1,000,000 (97)
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,938,745 12/06/18 B BUY 4057 1.0001 0 1,938,939 1,938,939 0

32,797 12/06/18 B BUY 4749 1.0001 0 32,800 32,800 0
7,071 12/06/18 S SELL 9210 1.0001 0 7,071 7,071 0

0 12/07/18 S SELL 1066 1.0000 0 0 0 0
0 12/07/18 S SELL 1223 .0000 0 0 0 0

24,998 12/07/18 S SELL 2014 1.0001 0 25,000 25,000 0
1,999,800 12/07/18 S SELL 4064 1.0001 0 2,000,017 2,000,000 (17)

5,867 12/07/18 B BUY 4753 1.0001 0 5,867 5,867 0
21 12/07/18 S SELL 6152 1.0024 0 21 21 0
1 12/07/18 S SELL 9212 1.0068 0 1 1 0

30,742 12/07/18 S SELL 71144290 1.0001 0 30,745 30,745 (1)
2,360 12/10/18 B BUY 2017 1.0001 0 2,360 2,360 0
1,126 12/10/18 B BUY 5783 1.0001 0 1,126 1,126 0
7,297 12/11/18 B BUY 1958 1.0001 0 7,298 7,298 0

50,440 12/11/18 S SELL 2026 1.0001 0 50,446 50,445 (1)
37,099 12/11/18 S SELL 5794 1.0001 0 37,104 37,102 (2)
44,677 12/11/18 S SELL 71144293 1.0001 0 44,683 44,682 (1)
24,011 12/12/18 B BUY 2030 1.0001 0 24,013 24,013 0
32,675 12/12/18 S SELL 5802 1.0001 0 32,679 32,678 (1)

830,995 12/13/18 B BUY 1972 1.0001 0 831,078 831,078 0
3,305 12/13/18 B BUY 2039 1.0001 0 3,305 3,305 0

5,942,501 12/13/18 B BUY 2523 1.0001 0 5,943,095 5,943,095 0
5,942,501 12/13/18 S SELL 2535 1.0001 0 5,943,255 5,943,095 (160)
5,942,501 12/13/18 B BUY 2536 1.0001 0 5,943,095 5,943,095 0

1,634 12/13/18 S SELL 4071 1.0001 0 1,635 1,635 0
57,814 12/13/18 B BUY 5804 1.0001 0 57,820 57,820 0

302,410 12/13/18 S SELL 71144297 1.0001 0 302,446 302,440 (6)
1,449,629 12/14/18 B BUY 1982 1.0001 0 1,449,774 1,449,774 0

201,230 12/14/18 S SELL 2082 1.0001 0 201,253 201,250 (3)
1,390 12/14/18 S SELL 2539 1.0001 0 1,390 1,390 0

255 12/14/18 B BUY 4073 1.0001 0 255 255 0
38,726 12/14/18 B BUY 5810 1.0001 0 38,730 38,730 0

1,252,544 12/14/18 S SELL 71144303 1.0001 0 1,252,694 1,252,670 (24)
121,699 12/17/18 B BUY 1988 1.0001 0 121,712 121,712 0
199,770 12/17/18 B BUY 2087 1.0001 0 199,790 199,790 0
999,900 12/17/18 B BUY 2540 1.0001 0 1,000,000 1,000,000 0

81 12/17/18 S SELL 4754 1.0001 0 81 81 0
37,975 12/17/18 B BUY 5812 1.0001 0 37,979 37,979 0

19,998,000 12/17/18 B BUY 71144305 1.0001 0 20,000,000 20,000,000 0
BROKER

0 12/18/18 S RGAIN 327 .0000 0 0 0 0
0 12/18/18 S RGAIN 805 .0000 0 0 1 1
0 12/18/18 S RGAIN 1224 .0000 0 0 0 0
0 12/18/18 S RGAIN 1351 .0000 0 0 0 0
0 12/18/18 S RGAIN 1755 .0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
3,499,650 12/18/18 S SELL 2006 1.0001 0 3,500,146 3,500,000 (146)
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
187 12/18/18 B BUY 2157 1.0001 0 188 188 0

BROKER
0 12/18/18 S RGAIN 7920 .0000 0 0 0 0
0 12/18/18 S RGAIN 16622 .0000 0 0 0 0
0 12/18/18 S RGAIN 18035 .0000 0 0 1 1

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
231 12/18/18 S SELL 71144307 1.0001 0 231 231 0
420 12/19/18 B BUY 2162 1.0001 0 420 420 0

27,180 12/19/18 S SELL 3228 1.0001 0 27,188 27,183 (5)
61,008 12/19/18 S SELL 5831 1.0001 0 61,015 61,014 (1)

115,442 12/20/18 B BUY 2164 1.0001 0 115,453 115,453 0
24,362 12/20/18 S SELL 5842 1.0001 0 24,365 24,364 (1)

164,501 12/20/18 B BUY 71144317 1.0001 0 164,517 164,517 0
40,267 12/21/18 S SELL 2170 1.0001 0 40,271 40,271 0

5,999,400 12/21/18 S SELL 2542 1.0001 0 6,000,040 6,000,000 (40)
822 12/21/18 B BUY 4757 1.0001 0 822 822 0

16,036 12/21/18 S SELL 5857 1.0001 0 16,038 16,037 0
24,483 12/24/18 S SELL 2174 1.0001 0 24,486 24,486 0

392,551 12/24/18 B BUY 2543 1.0001 0 392,590 392,590 0
185,291 12/24/18 B BUY 5873 1.0001 0 185,309 185,309 0
371,343 12/24/18 S SELL 71144319 1.0001 0 371,382 371,380 (1)

6,749 12/26/18 B BUY 2175 1.0001 0 6,750 6,750 0
241,929 12/26/18 S SELL 5894 1.0001 0 241,955 241,953 (3)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
0 12/27/18 S SELL 1353 .0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
56,120 12/27/18 S SELL 5916 1.0001 0 56,126 56,126 (1)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
0 12/27/18 S SELL 7922 .0000 0 0 0 0
0 12/27/18 S SELL 16624 .0000 0 0 0 0
0 12/27/18 S SELL 18037 .0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
48,059 12/27/18 B BUY 71144325 1.0001 0 48,063 48,063 0

44 12/28/18 S SELL 2179 1.0002 0 44 45 0
18,659 12/28/18 B BUY 5929 1.0001 0 18,661 18,661 0

8,100,318 12/28/18 S SELL 71144331 1.0001 0 8,101,156 8,101,128 (28)
7,593 12/31/18 B BUY 2050 1.0001 0 7,594 7,594 0
5,593 12/31/18 B BUY 2183 1.0001 0 5,594 5,594 0
3,455 12/31/18 S SELL 5944 1.0001 0 3,456 3,456 0

7,051,110 12/31/18 S SELL 71144340 1.0001 0 7,051,840 7,051,816 (24)
0 01/02/19 B BUY 39 1.0000 0 0 0 0
1 01/02/19 B BUY 101 1.0000 0 1 1 0
1 01/02/19 B BUY 106 1.0000 0 1 1 0
1 01/02/19 B BUY 273 1.0000 0 1 1 0

39,728 01/02/19 B BUY 2059 1.0001 0 39,732 39,732 0
6,869 01/02/19 B BUY 2206 1.0001 0 6,869 6,869 0

115,297 01/02/19 B BUY 2545 1.0001 0 115,308 115,308 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
33 01/02/19 B BUY 3346 1.0003 0 33 33 0

548 01/02/19 B BUY 4081 1.0001 0 548 548 0
1,344 01/02/19 B BUY 4783 1.0001 0 1,344 1,344 0

24,509 01/02/19 S SELL 6011 1.0001 0 24,512 24,511 0
0 01/02/19 B BUY 22308 1.0000 0 0 0 0

137,621 01/02/19 S SELL 71144347 1.0001 0 137,636 137,635 0
10,478 01/03/19 B BUY 2064 1.0001 0 10,479 10,479 0
58,469 01/03/19 B BUY 4088 1.0001 0 58,475 58,475 0
2,693 01/03/19 B BUY 5980 1.0001 0 2,693 2,693 0
4,878 01/03/19 S SELL 71144349 1.0001 0 4,878 4,878 0

96,356 01/04/19 S SELL 2076 1.0001 0 96,369 96,366 (4)
131,769 01/04/19 S SELL 2219 1.0001 0 131,784 131,783 (1)
32,596 01/04/19 S SELL 4104 1.0001 0 32,599 32,599 0
21,243 01/04/19 S SELL 6037 1.0001 0 21,245 21,245 0
79,952 01/07/19 S SELL 2079 1.0001 0 79,963 79,960 (3)
17,808 01/07/19 S SELL 2228 1.0001 0 17,810 17,810 0

152,784 01/07/19 B BUY 4107 1.0001 0 152,799 152,799 0
37,844 01/07/19 B BUY 6045 1.0001 0 37,848 37,848 0

172,433 01/08/19 S SELL 2091 1.0001 0 172,457 172,451 (7)
141,761 01/08/19 S SELL 2235 1.0001 0 141,777 141,775 (1)
116,812 01/08/19 S SELL 4120 1.0001 0 116,824 116,824 0
35,544 01/08/19 S SELL 4787 1.0001 0 35,549 35,547 (2)
22,823 01/08/19 B BUY 6060 1.0001 0 22,826 22,826 0

141,745 01/09/19 S SELL 2247 1.0001 0 141,760 141,759 (1)
7,049 01/09/19 S SELL 4151 1.0001 0 7,050 7,050 0
6,804 01/09/19 S SELL 6082 1.0001 0 6,805 6,805 0

17,785 01/09/19 S SELL 71144351 1.0001 0 17,787 17,787 0
146,270 01/10/19 S SELL 2252 1.0001 0 146,286 146,284 (1)
46,930 01/10/19 B BUY 4161 1.0001 0 46,934 46,934 0
11,655 01/10/19 S SELL 6098 1.0001 0 11,656 11,656 0

148,278 01/11/19 S SELL 2110 1.0001 0 148,299 148,293 (6)
66,282 01/11/19 S SELL 2268 1.0001 0 66,290 66,289 (1)
18,636 01/11/19 S SELL 4185 1.0001 0 18,638 18,638 0
19,459 01/11/19 B BUY 6106 1.0001 0 19,461 19,461 0
24,578 01/11/19 S SELL 71144353 1.0001 0 24,581 24,581 0
26,650 01/14/19 B BUY 102 1.0001 0 26,653 26,653 0

127,349 01/14/19 S SELL 2123 1.0001 0 127,366 127,361 (5)
12,963 01/14/19 S SELL 2273 1.0001 0 12,965 12,965 0

999,900 01/14/19 B BUY 2558 1.0001 0 1,000,000 1,000,000 0
143,201 01/14/19 B BUY 4190 1.0001 0 143,215 143,215 0
50,018 01/14/19 B BUY 6117 1.0001 0 50,023 50,023 0

233,059 01/14/19 S SELL 71144357 1.0001 0 233,083 233,082 (1)
1,380 01/15/19 B BUY 2126 1.0001 0 1,380 1,380 0

129,395 01/15/19 B BUY 2282 1.0001 0 129,408 129,408 0
5,138,758 01/15/19 B BUY 2559 1.0001 0 5,139,272 5,139,272 0

125,186 01/15/19 S SELL 4198 1.0001 0 125,199 125,198 0
11,717 01/15/19 B BUY 6125 1.0001 0 11,718 11,718 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
166,681 01/15/19 S SELL 71144362 1.0001 0 166,698 166,698 (1)
72,698 01/16/19 S SELL 2147 1.0001 0 72,708 72,705 (3)
21,575 01/16/19 B BUY 2337 1.0001 0 21,578 21,578 0

157,255 01/16/19 S SELL 4200 1.0001 0 157,271 157,271 0
6,045 01/16/19 B BUY 6130 1.0001 0 6,046 6,046 0

154,029 01/16/19 B BUY 71144373 1.0001 0 154,045 154,045 0
180,511 01/17/19 B BUY 2158 1.0001 0 180,529 180,529 0
26,159 01/17/19 B BUY 2352 1.0001 0 26,162 26,162 0

1,399,860 01/17/19 B BUY 2562 1.0001 0 1,400,000 1,400,000 0
21,750 01/17/19 B BUY 4201 1.0001 0 21,752 21,752 0

988 01/17/19 S SELL 71144375 1.0001 0 988 988 0
172,762 01/18/19 B BUY 2164 1.0001 0 172,779 172,779 0
142,761 01/18/19 B BUY 2354 1.0001 0 142,776 142,776 0
204,930 01/18/19 B BUY 2564 1.0001 0 204,951 204,951 0

1,488 01/18/19 B BUY 22311 1.0001 0 1,488 1,488 0
1,141,180 01/18/19 S SELL 71144381 1.0001 0 1,141,298 1,141,295 (4)

28,865 01/22/19 B BUY 113 1.0001 0 28,868 28,868 0
380 01/22/19 B BUY 4202 1.0001 0 380 380 0

19,235 01/22/19 S SELL 71144382 1.0001 0 19,237 19,237 0
288,422 01/23/19 B BUY 2176 1.0001 0 288,451 288,451 0
61,435 01/23/19 S SELL 2366 1.0001 0 61,441 61,441 0
6,783 01/23/19 S SELL 71144384 1.0001 0 6,784 6,784 0

202,216 01/24/19 B BUY 2195 1.0001 0 202,237 202,237 0
202,216 01/24/19 S SELL 2196 1.0001 0 202,239 202,237 (2)
202,196 01/24/19 B BUY 2197 1.0002 0 202,237 202,237 0
290,166 01/24/19 B BUY 2372 1.0001 0 290,195 290,195 0
290,166 01/24/19 S SELL 2375 1.0001 0 290,196 290,195 0
290,137 01/24/19 B BUY 2376 1.0002 0 290,195 290,195 0

6,126,705 01/24/19 B BUY 2565 1.0001 0 6,127,318 6,127,318 0
6,126,705 01/24/19 S SELL 2566 1.0001 0 6,127,325 6,127,318 (7)
6,126,093 01/24/19 B BUY 2567 1.0002 0 6,127,318 6,127,318 0

187,320 01/24/19 S SELL 4837 1.0002 0 187,349 187,358 9
6,543 01/24/19 B BUY 6137 1.0001 0 6,544 6,544 0
6,543 01/24/19 S SELL 6138 1.0001 0 6,544 6,544 0
6,542 01/24/19 B BUY 6139 1.0002 0 6,544 6,544 0

25,239 01/25/19 B BUY 2383 1.0002 0 25,244 25,244 0
78,741 01/25/19 B BUY 4844 1.0002 0 78,757 78,757 0
2,351 01/25/19 B BUY 6140 1.0002 0 2,352 2,352 0

112,791 01/25/19 S SELL 71144387 1.0002 0 112,803 112,814 11
181,706 01/28/19 S SELL 2208 1.0002 0 181,729 181,742 13

8,479 01/28/19 S SELL 2390 1.0002 0 8,481 8,481 0
15,407 01/28/19 S SELL 4881 1.0002 0 15,410 15,410 1

13,997,201 01/28/19 B BUY 71144389 1.0002 0 14,000,000 14,000,000 0
14 01/29/19 B BUY 2221 1.0007 0 14 14 0

130,550 01/29/19 B BUY 2393 1.0002 0 130,577 130,577 0
1,104,014 01/29/19 B BUY 2568 1.0002 0 1,104,235 1,104,235 0

65,613 01/29/19 B BUY 4883 1.0002 0 65,627 65,627 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
11,806 01/29/19 S SELL 71144392 1.0002 0 11,808 11,808 0

191,962 01/30/19 S SELL 2226 1.0002 0 191,986 192,000 14
19,353 01/30/19 S SELL 2404 1.0002 0 19,356 19,357 1
24,612 01/30/19 B BUY 4894 1.0002 0 24,617 24,617 0

9,673,079 01/30/19 S SELL 71144414 1.0002 0 9,674,693 9,675,014 321
304 01/31/19 S SELL 108 1.0002 0 304 304 0

12,945 01/31/19 B BUY 2248 1.0002 0 12,947 12,947 0
98,378 01/31/19 B BUY 2418 1.0002 0 98,397 98,397 0

570,745 01/31/19 B BUY 2569 1.0002 0 570,859 570,859 0
4,101 01/31/19 B BUY 4902 1.0002 0 4,102 4,102 0

5,408,675 01/31/19 S SELL 71144421 1.0002 0 5,409,577 5,409,756 179
0 02/01/19 B BUY 41 1.0000 0 0 0 0
1 02/01/19 B BUY 110 1.0000 0 1 1 0

54 02/01/19 B BUY 115 1.0004 0 54 54 0
2 02/01/19 B BUY 275 1.0000 0 2 2 0

957,018 02/01/19 B BUY 2263 1.0002 0 957,209 957,209 0
40,017 02/01/19 S SELL 2492 1.0002 0 40,023 40,025 2
20,472 02/01/19 B BUY 2571 1.0002 0 20,476 20,476 0

2 02/01/19 B BUY 3515 1.0000 0 2 2 0
447 02/01/19 B BUY 4209 1.0002 0 447 447 0

88,523 02/01/19 S SELL 4906 1.0002 0 88,538 88,541 3
279 02/01/19 B BUY 6148 1.0002 0 279 279 0

2 02/01/19 B BUY 22316 1.0000 0 2 2 0
3,489 02/01/19 B BUY 71144423 1.0002 0 3,490 3,490 0

269 02/04/19 B BUY 2280 1.0002 0 269 269 0
29,203 02/04/19 B BUY 2501 1.0002 0 29,209 29,209 0

0 02/04/19 S SELL 6186 1.0000 0 0 0 0
96,532 02/04/19 S SELL 71144430 1.0002 0 96,549 96,552 3

894,765 02/05/19 S SELL 2288 1.0003 0 894,915 895,033 118
9,350 02/05/19 S SELL 2508 1.0003 0 9,351 9,352 1
8,981 02/05/19 B BUY 4913 1.0003 0 8,984 8,984 0

10,854 02/05/19 S SELL 71144435 1.0003 0 10,856 10,857 1
1 02/06/19 S SELL 811 1.0000 0 1 1 0

435,811 02/06/19 B BUY 2301 1.0003 0 435,942 435,942 0
73,319 02/06/19 S SELL 2521 1.0003 0 73,331 73,341 10
11,994 02/06/19 B BUY 4927 1.0003 0 11,997 11,997 0

208,270 02/06/19 B BUY 71144438 1.0003 0 208,332 208,332 0
1 02/07/19 B BUY 812 1.0000 0 1 1 0

358,314 02/07/19 B BUY 2304 1.0003 0 358,421 358,421 0
49,413 02/07/19 S SELL 2530 1.0003 0 49,421 49,428 7
9,035 02/07/19 B BUY 4933 1.0003 0 9,037 9,037 0

16,501 02/07/19 B BUY 6228 1.0003 0 16,506 16,506 0
140,226 02/08/19 S SELL 2315 1.0003 0 140,259 140,268 9
69,557 02/08/19 B BUY 2537 1.0003 0 69,578 69,578 0

10,996,701 02/08/19 S SELL 2573 1.0003 0 10,998,255 11,000,000 1,745
9,500 02/08/19 B BUY 4965 1.0003 0 9,503 9,503 0

159,023 02/08/19 B BUY 6236 1.0003 0 159,070 159,070 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
6,692 02/08/19 S SELL 71144441 1.0003 0 6,693 6,694 1

76,841 02/11/19 B BUY 2324 1.0003 0 76,864 76,864 0
8,320 02/11/19 B BUY 2541 1.0003 0 8,323 8,323 0

158,676 02/11/19 S SELL 4298 1.0003 0 158,720 158,723 3
98,076 02/11/19 B BUY 4995 1.0003 0 98,105 98,105 0
27,973 02/11/19 S SELL 6254 1.0003 0 27,979 27,982 3

266,045 02/12/19 B BUY 120 1.0003 0 266,125 266,125 0
106,519 02/12/19 S SELL 2329 1.0003 0 106,544 106,551 7
17,979 02/12/19 B BUY 2553 1.0003 0 17,984 17,984 0

1,508,832 02/12/19 B BUY 4288 1.0003 0 1,509,285 1,509,285 0
795,084 02/12/19 B BUY 5046 1.0003 0 795,322 795,322 0
26,010 02/12/19 S SELL 6262 1.0003 0 26,016 26,018 3
30,974 02/12/19 S SELL 71144443 1.0003 0 30,979 30,983 4
86,501 02/13/19 S SELL 2331 1.0003 0 86,522 86,527 5
7,112 02/13/19 S SELL 2565 1.0003 0 7,113 7,114 1

552,091 02/13/19 B BUY 4301 1.0003 0 552,257 552,257 0
427,791 02/13/19 B BUY 5095 1.0003 0 427,920 427,920 0
123,933 02/13/19 B BUY 6266 1.0003 0 123,971 123,971 0

11 02/14/19 S SELL 1340 1.0009 0 11 11 0
100,479 02/14/19 B BUY 2335 1.0003 0 100,510 100,510 0
15,675 02/14/19 B BUY 2567 1.0003 0 15,680 15,680 0

1,999,400 02/14/19 S SELL 4313 1.0003 0 1,999,972 2,000,000 28
1,184,510 02/14/19 S SELL 5103 1.0003 0 1,184,822 1,184,865 44

24,943 02/14/19 S SELL 6282 1.0003 0 24,949 24,951 2
384,889 02/14/19 S SELL 71144447 1.0003 0 384,955 385,005 50
85,085 02/15/19 S SELL 2349 1.0003 0 85,106 85,111 5

141,912 02/15/19 B BUY 2574 1.0003 0 141,954 141,954 0
1,505,585 02/15/19 B BUY 2594 1.0003 0 1,506,037 1,506,037 0

13,699 02/15/19 B BUY 4314 1.0003 0 13,704 13,704 0
18,475 02/15/19 B BUY 5105 1.0003 0 18,481 18,481 0
45,625 02/15/19 S SELL 6293 1.0003 0 45,635 45,639 3

1,149,197 02/15/19 S SELL 71144454 1.0003 0 1,149,394 1,149,542 148
554,857 02/19/19 S SELL 2353 1.0003 0 554,991 555,024 33

194 02/19/19 B BUY 2595 1.0003 0 194 194 0
101,606 02/19/19 S SELL 2619 1.0003 0 101,626 101,636 10
21,682 02/19/19 S SELL 6296 1.0003 0 21,687 21,688 2

322 02/19/19 S SELL 71144456 1.0003 0 322 322 0
142,298 02/20/19 S SELL 2362 1.0003 0 142,332 142,340 8
53,749 02/20/19 S SELL 2633 1.0003 0 53,759 53,765 5
57,525 02/20/19 S SELL 4356 1.0003 0 57,542 57,543 1
10,475 02/20/19 B BUY 5111 1.0003 0 10,479 10,479 0
12,303 02/20/19 S SELL 6306 1.0003 0 12,306 12,307 1
24,245 02/21/19 S SELL 2646 1.0003 0 24,249 24,252 2

101,216 02/21/19 B BUY 4359 1.0003 0 101,247 101,247 0
14,619 02/21/19 S SELL 6312 1.0003 0 14,623 14,624 1
39,979 02/21/19 B BUY 71144469 1.0003 0 39,991 39,991 0

383,042 02/22/19 S SELL 2375 1.0003 0 383,134 383,157 23
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
132,850 02/22/19 B BUY 2653 1.0003 0 132,890 132,890 0
12,848 02/22/19 S SELL 6318 1.0003 0 12,851 12,852 1
21,390 02/22/19 S SELL 71144471 1.0003 0 21,394 21,396 3
58,292 02/25/19 S SELL 2391 1.0003 0 58,306 58,309 3

101,030 02/25/19 B BUY 2661 1.0003 0 101,060 101,060 0
10,875 02/25/19 B BUY 5120 1.0003 0 10,878 10,878 0
30,274 02/25/19 S SELL 6324 1.0003 0 30,281 30,283 2

5,971,822 02/25/19 B BUY 71144473 1.0003 0 5,973,614 5,973,614 0
160,142 02/26/19 B BUY 2399 1.0003 0 160,190 160,190 0
43,720 02/26/19 B BUY 2663 1.0003 0 43,733 43,733 0
20,275 02/26/19 B BUY 4364 1.0003 0 20,281 20,281 0
2,284 02/26/19 S SELL 6329 1.0003 0 2,284 2,284 0

9,185,112 02/26/19 B BUY 71144482 1.0003 0 9,187,868 9,187,868 0
3,728,881 02/27/19 S SELL 2597 1.0003 0 3,729,499 3,730,000 501

49,485 02/27/19 S SELL 2666 1.0003 0 49,496 49,500 4
24 02/27/19 S SELL 5125 1.0004 0 24 24 0

4,465 02/27/19 S SELL 6339 1.0003 0 4,466 4,467 0
8,146,018 02/27/19 S SELL 71144487 1.0003 0 8,148,213 8,148,461 249

527 02/28/19 B BUY 2670 1.0003 0 527 527 0
10,066 02/28/19 S SELL 6345 1.0003 0 10,069 10,069 1

5,809,412 02/28/19 S SELL 71144496 1.0003 0 5,810,978 5,811,155 177
0 03/01/19 B BUY 43 1.0000 0 0 0 0

421 03/01/19 B BUY 122 1.0003 0 422 422 0
1 03/01/19 B BUY 278 1.0000 0 1 1 0

58,631 03/01/19 S SELL 2450 1.0003 0 58,646 58,648 2
406,203 03/01/19 B BUY 2599 1.0003 0 406,325 406,325 0
11,904 03/01/19 B BUY 2688 1.0003 0 11,907 11,907 0

1 03/01/19 B BUY 3683 1.0000 0 1 1 0
457 03/01/19 B BUY 4370 1.0003 0 458 458 0

1,391 03/01/19 B BUY 5127 1.0003 0 1,391 1,391 0
13,876 03/01/19 S SELL 6353 1.0003 0 13,879 13,880 1

3 03/01/19 B BUY 22320 1.0030 0 3 3 0
33,889 03/01/19 S SELL 71144503 1.0003 0 33,898 33,899 1

332 03/04/19 B BUY 2452 1.0003 0 332 332 0
73,250 03/04/19 B BUY 2707 1.0003 0 73,272 73,272 0

4 03/04/19 S SELL 4371 1.0027 0 4 4 0
17,385 03/04/19 S SELL 6362 1.0003 0 17,389 17,390 1

321,436 03/05/19 B BUY 2455 1.0003 0 321,533 321,533 0
4,686 03/05/19 B BUY 2713 1.0003 0 4,688 4,688 0

13,816 03/05/19 S SELL 6379 1.0003 0 13,820 13,821 1
214,811 03/05/19 S SELL 71144514 1.0003 0 214,869 214,876 7
153,672 03/06/19 B BUY 2460 1.0003 0 153,718 153,718 0

1,508,054 03/06/19 B BUY 2600 1.0003 0 1,508,506 1,508,506 0
124,965 03/06/19 B BUY 2726 1.0003 0 125,003 125,003 0
80,092 03/06/19 S SELL 4374 1.0003 0 80,116 80,116 0
53,617 03/06/19 S SELL 5142 1.0003 0 53,631 53,633 2
8,373 03/06/19 B BUY 6389 1.0003 0 8,375 8,375 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
16,431 03/06/19 B BUY 71144515 1.0003 0 16,436 16,436 0
62,033 03/07/19 S SELL 2462 1.0003 0 62,050 62,051 1

777,866 03/07/19 B BUY 2739 1.0003 0 778,099 778,099 0
6,463 03/07/19 B BUY 6405 1.0003 0 6,465 6,465 0
1,420 03/07/19 S SELL 71144517 1.0003 0 1,420 1,420 0

232,982 03/08/19 S SELL 2465 1.0003 0 233,048 233,052 3
328,727 03/08/19 B BUY 2744 1.0003 0 328,825 328,825 0
20,240 03/08/19 B BUY 5151 1.0003 0 20,246 20,246 0

445 03/08/19 B BUY 6419 1.0003 0 446 446 0
35,308 03/08/19 S SELL 71144519 1.0003 0 35,317 35,318 1
49,886 03/11/19 B BUY 2753 1.0003 0 49,901 49,901 0
87,375 03/11/19 S SELL 5160 1.0003 0 87,399 87,402 3
2,151 03/11/19 S SELL 6437 1.0003 0 2,151 2,152 0
4,315 03/11/19 S SELL 71144521 1.0003 0 4,316 4,316 0

91,189 03/12/19 B BUY 2472 1.0003 0 91,216 91,216 0
521,901 03/12/19 B BUY 2759 1.0003 0 522,057 522,057 0
17,608 03/12/19 S SELL 4386 1.0003 0 17,613 17,613 0
39,332 03/12/19 S SELL 5161 1.0003 0 39,343 39,344 1

120,973 03/12/19 B BUY 6445 1.0003 0 121,009 121,009 0
99,523 03/13/19 S SELL 2478 1.0003 0 99,552 99,553 1

222,064 03/13/19 B BUY 2768 1.0003 0 222,131 222,131 0
23,996 03/13/19 S SELL 6470 1.0003 0 24,002 24,003 1

420,263 03/13/19 S SELL 71144531 1.0003 0 420,376 420,389 13
99,736 03/14/19 S SELL 2483 1.0003 0 99,765 99,766 1

3,998,800 03/14/19 S SELL 2628 1.0003 0 3,999,592 4,000,000 408
60,323 03/14/19 B BUY 2782 1.0003 0 60,341 60,341 0

147,906 03/14/19 S SELL 6484 1.0003 0 147,944 147,950 6
285,950 03/14/19 S SELL 71144535 1.0003 0 286,027 286,036 9
288,219 03/15/19 B BUY 2489 1.0003 0 288,306 288,306 0

2,539,462 03/15/19 S SELL 2826 1.0003 0 2,540,164 2,540,224 60
43,092 03/15/19 B BUY 6494 1.0003 0 43,105 43,105 0

1,240,274 03/15/19 S SELL 71144549 1.0003 0 1,240,608 1,240,646 38
30,528 03/18/19 S SELL 2503 1.0003 0 30,537 30,538 0
24,303 03/18/19 S SELL 2830 1.0003 0 24,310 24,310 1
1,547 03/18/19 S SELL 6509 1.0003 0 1,547 1,547 0

31,041 03/18/19 B BUY 71144552 1.0003 0 31,050 31,050 0
1 03/19/19 S SELL 1341 1.0000 0 1 1 0

25,559 03/19/19 B BUY 2510 1.0003 0 25,567 25,567 0
16,923 03/19/19 B BUY 4391 1.0003 0 16,928 16,928 0
26,078 03/19/19 B BUY 6516 1.0003 0 26,085 26,085 0
49,133 03/19/19 B BUY 71144558 1.0003 0 49,148 49,148 0

164,177 03/20/19 S SELL 2523 1.0003 0 164,225 164,226 1
49,398 03/20/19 S SELL 2837 1.0003 0 49,412 49,413 1
10,191 03/20/19 B BUY 3836 1.0003 0 10,194 10,194 0
19,207 03/20/19 B BUY 6533 1.0003 0 19,213 19,213 0
8,425 03/20/19 S SELL 71144560 1.0003 0 8,427 8,428 0

162,679 03/21/19 S SELL 2532 1.0003 0 162,726 162,727 1
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
49,982 03/21/19 S SELL 2845 1.0003 0 49,996 49,997 1
14,226 03/21/19 B BUY 6541 1.0003 0 14,230 14,230 0
20,165 03/21/19 S SELL 71144565 1.0003 0 20,171 20,171 1
21,564 03/22/19 S SELL 2538 1.0003 0 21,570 21,571 0

1,292,029 03/22/19 B BUY 2633 1.0003 0 1,292,417 1,292,417 0
299,910 03/22/19 B BUY 3845 1.0003 0 300,000 300,000 0
18,910 03/22/19 B BUY 4394 1.0003 0 18,916 18,916 0
34,488 03/22/19 B BUY 6558 1.0003 0 34,499 34,499 0
46,822 03/22/19 S SELL 71144568 1.0003 0 46,834 46,836 1

520,282 03/25/19 B BUY 2547 1.0003 0 520,439 520,439 0
20,225 03/25/19 B BUY 2849 1.0003 0 20,231 20,231 0
11,006 03/25/19 B BUY 6569 1.0003 0 11,009 11,009 0
87,946 03/26/19 B BUY 2562 1.0003 0 87,972 87,972 0
43,960 03/26/19 B BUY 2853 1.0003 0 43,974 43,974 0

924 03/26/19 B BUY 5164 1.0003 0 924 924 0
10,054 03/26/19 B BUY 6580 1.0003 0 10,057 10,057 0

16,609,034 03/26/19 B BUY 71144573 1.0003 0 16,614,017 16,614,017 0
181,061 03/27/19 S SELL 2567 1.0003 0 181,115 181,115 0
24,993 03/27/19 S SELL 2856 1.0003 0 24,999 25,000 1
5,151 03/27/19 B BUY 6598 1.0003 0 5,153 5,153 0

196,271 03/27/19 S SELL 71144577 1.0003 0 196,329 196,330 1
101,595 03/28/19 B BUY 2572 1.0003 0 101,625 101,625 0
49,886 03/28/19 S SELL 2865 1.0003 0 49,900 49,901 1

636 03/28/19 S SELL 6615 1.0003 0 636 636 0
8,058,305 03/28/19 S SELL 71144583 1.0003 0 8,060,678 8,060,723 44

1 03/29/19 S SELL 817 1.0000 0 1 1 0
93,681 03/29/19 S SELL 2657 1.0003 0 93,709 93,709 0
74,328 03/29/19 B BUY 2872 1.0003 0 74,351 74,351 0
1,618 03/29/19 S SELL 6628 1.0003 0 1,619 1,619 0

5,925,179 03/29/19 S SELL 71144593 1.0003 0 5,926,924 5,926,957 33
0 04/01/19 B BUY 46 1.0000 0 0 0 0

691 04/01/19 B BUY 124 1.0003 0 691 691 0
2 04/01/19 B BUY 280 1.0000 0 2 2 0
1 04/01/19 B BUY 818 1.0000 0 1 1 0

210,324 04/01/19 B BUY 2635 1.0003 0 210,387 210,387 0
33,706 04/01/19 B BUY 2727 1.0003 0 33,716 33,716 0

312,000 04/01/19 B BUY 2954 1.0003 0 312,093 312,093 0
218 04/01/19 B BUY 3944 1.0003 0 218 218 0
159 04/01/19 B BUY 4402 1.0003 0 159 159 0

1,328 04/01/19 B BUY 5172 1.0003 0 1,328 1,328 0
6,192 04/01/19 B BUY 6637 1.0003 0 6,193 6,193 0

4 04/01/19 B BUY 22331 1.0027 0 4 4 0
37,596 04/01/19 S SELL 71144600 1.0003 0 37,607 37,607 0

3,099,070 04/02/19 B BUY 38 1.0003 0 3,100,000 3,100,000 0
3,099,070 04/02/19 S SELL 39 1.0003 0 3,100,000 3,100,000 0
3,099,070 04/02/19 B BUY 40 1.0003 0 3,100,000 3,100,000 0

999,700 04/02/19 B BUY 2636 1.0003 0 1,000,000 1,000,000 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
242,167 04/02/19 S SELL 2772 1.0003 0 242,239 242,240 0
106,094 04/02/19 S SELL 2962 1.0003 0 106,124 106,126 1

181 04/02/19 B BUY 4403 1.0003 0 181 181 0
1,639 04/02/19 S SELL 6652 1.0003 0 1,639 1,639 0
6,304 04/02/19 S SELL 71144602 1.0003 0 6,306 6,306 0

3,099,070 04/03/19 S SELL 42 1.0003 0 3,100,000 3,100,000 0
5,264 04/03/19 B BUY 2637 1.0003 0 5,266 5,266 0

100,145 04/03/19 S SELL 2966 1.0003 0 100,174 100,175 1
1,644 04/03/19 S SELL 6662 1.0003 0 1,645 1,645 0

305 04/03/19 S SELL 71144611 1.0003 0 305 305 0
328,221 04/04/19 B BUY 129 1.0003 0 328,320 328,320 0

2,999,100 04/04/19 S SELL 2639 1.0003 0 2,999,812 3,000,000 188
97,418 04/04/19 S SELL 2813 1.0003 0 97,447 97,447 0
56,162 04/04/19 B BUY 2975 1.0003 0 56,179 56,179 0
14,201 04/04/19 B BUY 4406 1.0003 0 14,205 14,205 0
8,095 04/04/19 B BUY 6663 1.0003 0 8,097 8,097 0

313,211 04/04/19 B BUY 71144614 1.0003 0 313,305 313,305 0
328,221 04/05/19 S SELL 130 1.0003 0 328,314 328,320 6
999,700 04/05/19 B BUY 2640 1.0003 0 1,000,000 1,000,000 0
11,837 04/05/19 S SELL 2826 1.0003 0 11,841 11,841 0
82,289 04/05/19 S SELL 2989 1.0003 0 82,313 82,314 1
2,282 04/05/19 B BUY 6666 1.0003 0 2,282 2,282 0

27,171 04/05/19 S SELL 71144616 1.0003 0 27,179 27,180 0
28,622 04/08/19 S SELL 2832 1.0003 0 28,631 28,631 0

129,952 04/08/19 B BUY 2995 1.0003 0 129,991 129,991 0
4,207 04/08/19 B BUY 6689 1.0003 0 4,209 4,209 0

47,853 04/08/19 S SELL 71144618 1.0003 0 47,867 47,867 0
374,928 04/09/19 B BUY 2838 1.0003 0 375,040 375,040 0
42,483 04/09/19 S SELL 3001 1.0003 0 42,495 42,495 0
1,640 04/09/19 S SELL 6699 1.0003 0 1,640 1,640 0

328,221 04/10/19 B BUY 131 1.0003 0 328,320 328,320 0
25,785 04/10/19 S SELL 3007 1.0003 0 25,792 25,793 0

299,910 04/10/19 S SELL 3995 1.0003 0 300,000 300,000 0
53,800 04/10/19 S SELL 4487 1.0003 0 53,816 53,816 0
3,251 04/10/19 S SELL 6720 1.0003 0 3,252 3,252 0

12,904 04/11/19 S SELL 2857 1.0003 0 12,908 12,908 0
51,656 04/11/19 S SELL 3009 1.0003 0 51,671 51,671 0

144,194 04/11/19 B BUY 4495 1.0003 0 144,238 144,238 0
2,065 04/11/19 S SELL 6732 1.0003 0 2,066 2,066 0

448,158 04/11/19 S SELL 71144623 1.0003 0 448,290 448,292 2
107 04/12/19 B BUY 2648 1.0004 0 107 107 0

226,176 04/12/19 B BUY 3017 1.0003 0 226,244 226,244 0
38,166 04/12/19 S SELL 4521 1.0003 0 38,177 38,177 0
1,075 04/12/19 S SELL 6744 1.0003 0 1,075 1,076 0

252,164 04/12/19 S SELL 71144625 1.0003 0 252,238 252,239 1
299,910 04/15/19 B BUY 132 1.0003 0 300,000 300,000 0

1,866,516 04/15/19 B BUY 2649 1.0003 0 1,867,076 1,867,076 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
252,806 04/15/19 S SELL 2888 1.0003 0 252,882 252,882 0
82,072 04/15/19 B BUY 3023 1.0003 0 82,097 82,097 0
16,406 04/15/19 B BUY 4528 1.0003 0 16,411 16,411 0

551 04/15/19 S SELL 6776 1.0003 0 551 551 0
45,589 04/15/19 S SELL 71144631 1.0003 0 45,602 45,602 0

5,394,109 04/16/19 B BUY 2650 1.0003 0 5,395,727 5,395,727 0
310,961 04/16/19 B BUY 2906 1.0003 0 311,055 311,055 0
50,484 04/16/19 B BUY 3059 1.0003 0 50,499 50,499 0
25,707 04/16/19 S SELL 4541 1.0003 0 25,715 25,715 0
3,164 04/16/19 B BUY 6784 1.0003 0 3,164 3,164 0
7,507 04/16/19 S SELL 71144634 1.0003 0 7,509 7,509 0

240,510 04/17/19 B BUY 2651 1.0003 0 240,582 240,582 0
176,868 04/17/19 S SELL 2920 1.0003 0 176,921 176,921 0

2,397 04/17/19 S SELL 4544 1.0003 0 2,398 2,398 0
8,781 04/17/19 S SELL 6806 1.0003 0 8,784 8,784 0

12,451 04/17/19 S SELL 71144637 1.0003 0 12,455 12,455 0
1,999,400 04/18/19 S SELL 2653 1.0003 0 1,999,964 2,000,000 36

117,148 04/18/19 S SELL 2951 1.0003 0 117,183 117,183 0
49,448 04/18/19 S SELL 3071 1.0003 0 49,463 49,463 0
9,644 04/18/19 B BUY 4545 1.0003 0 9,647 9,647 0
9,514 04/18/19 B BUY 6812 1.0003 0 9,517 9,517 0

1,157,156 04/18/19 S SELL 71144646 1.0003 0 1,157,497 1,157,503 6
59,051 04/22/19 S SELL 139 1.0003 0 59,068 59,069 0

1,999,400 04/22/19 B BUY 2654 1.0003 0 2,000,000 2,000,000 0
50,987 04/22/19 B BUY 3073 1.0003 0 51,003 51,003 0
4,909 04/22/19 S SELL 6838 1.0003 0 4,910 4,910 0

746 04/23/19 B BUY 3082 1.0002 0 747 747 0
2,738 04/23/19 B BUY 6841 1.0002 0 2,739 2,739 0

50,101 04/23/19 S SELL 71144648 1.0002 0 50,116 50,111 (5)
22,067 04/24/19 B BUY 2969 1.0003 0 22,073 22,073 0

200,526 04/24/19 B BUY 3088 1.0003 0 200,586 200,586 0
299,910 04/25/19 S SELL 145 1.0003 0 299,998 300,000 2

1,136,830 04/25/19 B BUY 2655 1.0003 0 1,137,171 1,137,171 0
6,366 04/25/19 B BUY 2974 1.0003 0 6,368 6,368 0
1,964 04/25/19 S SELL 3105 1.0003 0 1,965 1,965 0

3 04/25/19 S SELL 5177 1.0000 0 3 3 0
15,605,154 04/25/19 B BUY 71144652 1.0003 0 15,609,835 15,609,835 0
1,009,584 04/26/19 B BUY 2656 1.0003 0 1,009,887 1,009,887 0

242,690 04/26/19 B BUY 3110 1.0003 0 242,762 242,762 0
5,319 04/26/19 S SELL 4567 1.0003 0 5,321 5,321 0

349 04/26/19 B BUY 5185 1.0003 0 349 349 0
298,326 04/26/19 S SELL 71144656 1.0003 0 298,415 298,416 0
255,717 04/29/19 S SELL 2998 1.0003 0 255,794 255,794 0

133 04/29/19 S SELL 3114 1.0003 0 133 133 0
125,521 04/29/19 S SELL 4568 1.0003 0 125,558 125,558 0

3,599 04/29/19 B BUY 5192 1.0003 0 3,600 3,600 0
4,578 04/29/19 B BUY 6856 1.0003 0 4,579 4,579 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
8,223,810 04/29/19 S SELL 71144659 1.0003 0 8,226,267 8,226,277 9
4,498,650 04/30/19 S SELL 2658 1.0003 0 4,499,942 4,500,000 58

35,152 04/30/19 B BUY 3044 1.0003 0 35,162 35,162 0
25,727 04/30/19 S SELL 3121 1.0003 0 25,735 25,735 0
3,176 04/30/19 B BUY 5196 1.0003 0 3,177 3,177 0
3,501 04/30/19 S SELL 6867 1.0003 0 3,502 3,502 0

5,821,365 04/30/19 S SELL 71144666 1.0003 0 5,823,105 5,823,111 7
213 05/01/19 B BUY 44 1.0003 0 213 213 0
213 05/01/19 S SELL 45 1.0003 0 213 213 0
213 05/01/19 B BUY 46 1.0002 0 213 213 0

0 05/01/19 B BUY 50 1.0000 0 0 0 0
0 05/01/19 S SELL 51 1.0000 0 0 0 0
0 05/01/19 B BUY 52 1.0000 0 0 0 0

1,325 05/01/19 B BUY 147 1.0003 0 1,326 1,326 0
1,325 05/01/19 S SELL 148 1.0003 0 1,326 1,326 0
1,325 05/01/19 B BUY 149 1.0002 0 1,326 1,326 0

1 05/01/19 B BUY 282 1.0000 0 1 1 0
1 05/01/19 S SELL 283 1.0000 0 1 1 0
1 05/01/19 B BUY 284 1.0000 0 1 1 0

613,814 05/01/19 B BUY 2660 1.0003 0 613,998 613,998 0
613,814 05/01/19 S SELL 2661 1.0003 0 613,991 613,998 7
613,875 05/01/19 B BUY 2662 1.0002 0 613,998 613,998 0
744,844 05/01/19 B BUY 3065 1.0003 0 745,068 745,068 0
744,844 05/01/19 S SELL 3075 1.0003 0 745,068 745,068 0
744,919 05/01/19 B BUY 3076 1.0002 0 745,068 745,068 0
248,377 05/01/19 B BUY 3135 1.0003 0 248,451 248,451 0
248,377 05/01/19 S SELL 3164 1.0003 0 248,450 248,451 1
248,401 05/01/19 B BUY 3165 1.0002 0 248,451 248,451 0

208 05/01/19 B BUY 4143 1.0003 0 208 208 0
208 05/01/19 S SELL 4144 1.0003 0 208 208 0
208 05/01/19 B BUY 4145 1.0002 0 208 208 0

11,650 05/01/19 S SELL 4587 1.0002 0 11,653 11,652 (1)
113,760 05/01/19 S SELL 5204 1.0002 0 113,790 113,783 (8)
12,991 05/01/19 S SELL 6877 1.0002 0 12,995 12,994 (1)

4 05/01/19 B BUY 22339 1.0029 0 4 4 0
4 05/01/19 S SELL 22344 1.0029 0 4 4 0
4 05/01/19 B BUY 22345 1.0029 0 4 4 0

8,531 05/01/19 S SELL 71144672 1.0002 0 8,533 8,532 (1)
77 05/02/19 S SELL 153 1.0003 0 77 77 0

802 05/02/19 S SELL 2663 1.0002 0 802 802 0
590,671 05/02/19 B BUY 3077 1.0002 0 590,790 590,790 0

25 05/02/19 S SELL 3175 1.0004 0 25 25 0
37 05/02/19 S SELL 4150 1.0003 0 37 37 0

87,734 05/02/19 S SELL 5206 1.0002 0 87,757 87,751 (6)
17,937 05/02/19 S SELL 6879 1.0002 0 17,942 17,940 (1)
15,081 05/02/19 S SELL 71144674 1.0002 0 15,085 15,084 (1)

296,674 05/03/19 B BUY 3083 1.0002 0 296,733 296,733 0

FD495 PAGE 130
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2018
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2019

JPMorgan Investor Services Delta Pilots Disability and Survivorship Plan

EIN: 58-0218548

Plan Number: 504

June 30, 2019



BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
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51,595 05/03/19 B BUY 3178 1.0002 0 51,605 51,605 0
46,646 05/03/19 B BUY 4602 1.0002 0 46,656 46,656 0
11,319 05/03/19 S SELL 6885 1.0002 0 11,322 11,321 (1)
6,838 05/03/19 S SELL 71144676 1.0002 0 6,840 6,839 (1)

52,179 05/06/19 B BUY 3183 1.0002 0 52,190 52,190 0
157,353 05/06/19 B BUY 4615 1.0002 0 157,385 157,385 0
166,018 05/07/19 B BUY 158 1.0002 0 166,051 166,051 0
155,928 05/07/19 B BUY 3186 1.0002 0 155,959 155,959 0
127,018 05/07/19 B BUY 4629 1.0002 0 127,043 127,043 0
189,883 05/07/19 S SELL 6902 1.0002 0 189,937 189,921 (16)

1,499,700 05/08/19 S SELL 2665 1.0002 0 1,500,124 1,500,000 (124)
11,920 05/08/19 B BUY 3094 1.0002 0 11,922 11,922 0
23,463 05/08/19 B BUY 3192 1.0002 0 23,468 23,468 0
36,889 05/08/19 B BUY 6919 1.0002 0 36,897 36,897 0
33,527 05/08/19 B BUY 71144689 1.0002 0 33,533 33,533 0
2,208 05/09/19 S SELL 3201 1.0002 0 2,208 2,208 0

150,149 05/09/19 S SELL 4649 1.0002 0 150,180 150,180 0
6,391 05/09/19 B BUY 6923 1.0002 0 6,392 6,392 0

47,182 05/09/19 S SELL 71144693 1.0002 0 47,196 47,191 (5)
209,138 05/10/19 S SELL 3125 1.0002 0 209,183 209,179 (4)
99,730 05/10/19 S SELL 3212 1.0002 0 99,757 99,750 (7)
61,313 05/10/19 S SELL 4655 1.0002 0 61,325 61,325 0

1,294,690 05/10/19 B BUY 5307 1.0002 0 1,294,949 1,294,949 0
21,573 05/10/19 B BUY 6933 1.0002 0 21,577 21,577 0
12,286 05/10/19 S SELL 71144695 1.0002 0 12,289 12,288 (1)

598,915 05/13/19 B BUY 2691 1.0002 0 599,035 599,035 0
13,392 05/13/19 B BUY 3218 1.0002 0 13,394 13,394 0

534,427 05/13/19 B BUY 5352 1.0002 0 534,534 534,534 0
48,917 05/13/19 S SELL 6954 1.0002 0 48,929 48,927 (2)

129,331 05/13/19 S SELL 71144699 1.0002 0 129,370 129,357 (13)
1,999,400 05/14/19 S SELL 2700 1.0003 0 1,999,955 2,000,000 45

329,186 05/14/19 S SELL 3186 1.0003 0 329,258 329,285 27
215,607 05/14/19 B BUY 3224 1.0003 0 215,672 215,672 0

6,982 05/14/19 B BUY 4661 1.0003 0 6,984 6,984 0
101,184 05/14/19 B BUY 5360 1.0003 0 101,214 101,214 0

1,964 05/14/19 B BUY 6956 1.0003 0 1,965 1,965 0
411,535 05/14/19 S SELL 71144703 1.0003 0 411,658 411,659 1
237,009 05/15/19 B BUY 2701 1.0003 0 237,080 237,080 0
107,446 05/15/19 S SELL 3215 1.0003 0 107,469 107,478 9
125,849 05/15/19 B BUY 3269 1.0003 0 125,887 125,887 0
54,310 05/15/19 S SELL 4668 1.0003 0 54,321 54,326 5

1,999,573 05/15/19 S SELL 5369 1.0003 0 2,000,003 2,000,173 169
12,080 05/15/19 B BUY 6963 1.0003 0 12,084 12,084 0

180 05/15/19 S SELL 71144705 1.0003 0 180 180 0
148,821 05/16/19 S SELL 3232 1.0003 0 148,854 148,866 12
263,598 05/16/19 S SELL 3284 1.0003 0 263,670 263,677 7
55,977 05/16/19 B BUY 5375 1.0003 0 55,994 55,994 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
3,142 05/16/19 B BUY 6968 1.0003 0 3,143 3,143 0

1,209,205 05/16/19 S SELL 71144711 1.0003 0 1,209,566 1,209,568 2
36,094 05/17/19 B BUY 3241 1.0003 0 36,104 36,104 0
42,234 05/17/19 S SELL 3295 1.0003 0 42,245 42,246 1

105,950 05/17/19 B BUY 5387 1.0003 0 105,982 105,982 0
10,389 05/17/19 B BUY 6974 1.0003 0 10,392 10,392 0

126,062 05/17/19 S SELL 71144718 1.0003 0 126,099 126,100 0
145,602 05/20/19 S SELL 3245 1.0003 0 145,634 145,645 12
51,404 05/20/19 S SELL 3299 1.0003 0 51,418 51,420 1
1,519 05/20/19 B BUY 4689 1.0003 0 1,519 1,519 0
9,022 05/20/19 B BUY 5397 1.0003 0 9,025 9,025 0
8,220 05/20/19 B BUY 6979 1.0003 0 8,222 8,222 0

166,161 05/20/19 S SELL 71144721 1.0003 0 166,211 166,211 0
404,216 05/21/19 S SELL 3251 1.0003 0 404,305 404,337 32
49,733 05/21/19 S SELL 3311 1.0003 0 49,747 49,748 1
72,506 05/21/19 S SELL 4700 1.0003 0 72,521 72,527 7
17,341 05/21/19 B BUY 5404 1.0003 0 17,346 17,346 0
17,179 05/21/19 B BUY 6989 1.0003 0 17,184 17,184 0
11,216 05/22/19 B BUY 3290 1.0003 0 11,220 11,220 0

193,770 05/22/19 B BUY 3319 1.0003 0 193,828 193,828 0
52,722 05/22/19 S SELL 5424 1.0003 0 52,735 52,738 3
3,147 05/22/19 B BUY 6997 1.0003 0 3,148 3,148 0

78,454 05/23/19 S SELL 3301 1.0003 0 78,471 78,477 6
50,478 05/23/19 S SELL 3327 1.0003 0 50,492 50,494 1
4,767 05/23/19 B BUY 4709 1.0003 0 4,768 4,768 0

86,447 05/23/19 B BUY 5428 1.0003 0 86,473 86,473 0
6,362 05/23/19 B BUY 6999 1.0003 0 6,364 6,364 0

26,531 05/24/19 B BUY 3324 1.0003 0 26,539 26,539 0
102,274 05/24/19 B BUY 3332 1.0003 0 102,305 102,305 0
35,608 05/24/19 B BUY 5436 1.0003 0 35,618 35,618 0
5,468 05/24/19 B BUY 7001 1.0003 0 5,470 5,470 0

11,035,826 05/24/19 B BUY 71144737 1.0003 0 11,039,137 11,039,137 0
11,035,826 05/24/19 S SELL 71144738 1.0003 0 11,039,132 11,039,137 5
11,035,826 05/24/19 B BUY 71144739 1.0003 0 11,039,137 11,039,137 0

14,375 05/28/19 B BUY 3325 1.0003 0 14,380 14,380 0
76,418 05/28/19 S SELL 3336 1.0003 0 76,440 76,441 2
69,873 05/28/19 B BUY 4722 1.0003 0 69,894 69,894 0
16,922 05/28/19 B BUY 5440 1.0003 0 16,927 16,927 0
13,254 05/28/19 B BUY 7008 1.0003 0 13,258 13,258 0

7,593,164 05/28/19 B BUY 71144743 1.0003 0 7,595,442 7,595,442 0
24,177 05/29/19 S SELL 3341 1.0003 0 24,183 24,184 1

154,676 05/29/19 S SELL 5446 1.0003 0 154,717 154,723 6
4,490 05/29/19 B BUY 7024 1.0003 0 4,491 4,491 0

214,411 05/29/19 S SELL 71144746 1.0003 0 214,475 214,475 0
332,325 05/30/19 B BUY 3350 1.0003 0 332,425 332,425 0

1,135 05/30/19 B BUY 4729 1.0003 0 1,135 1,135 0
113,972 05/30/19 B BUY 7044 1.0003 0 114,006 114,006 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
8,466,090 05/30/19 S SELL 71144751 1.0003 0 8,468,629 8,468,630 1

3,153 05/31/19 S SELL 3391 1.0003 0 3,154 3,154 0
2,902 05/31/19 B BUY 5453 1.0003 0 2,903 2,903 0
6,355 05/31/19 S SELL 7084 1.0003 0 6,357 6,357 0

5,725,536 05/31/19 S SELL 71144760 1.0003 0 5,727,253 5,727,254 0
0 06/03/19 B BUY 50 1.0000 0 0 0 0
0 06/03/19 B BUY 54 1.0000 0 0 0 0

1,516 06/03/19 B BUY 165 1.0003 0 1,517 1,517 0
2 06/03/19 B BUY 287 1.0000 0 2 2 0

132,296 06/03/19 B BUY 2707 1.0003 0 132,336 132,336 0
167,527 06/03/19 B BUY 3346 1.0003 0 167,577 167,577 0
196,894 06/03/19 B BUY 3416 1.0003 0 196,953 196,953 0

23 06/03/19 B BUY 4316 1.0004 0 23 23 0
173 06/03/19 B BUY 4731 1.0003 0 173 173 0

2,168 06/03/19 B BUY 5463 1.0003 0 2,168 2,168 0
29,604 06/03/19 S SELL 7098 1.0003 0 29,612 29,613 1

3 06/03/19 B BUY 22347 1.0029 0 3 3 0
120,736 06/03/19 B BUY 71144763 1.0003 0 120,772 120,772 0

1,999,400 06/04/19 B BUY 64 1.0003 0 2,000,000 2,000,000 0
954 06/04/19 B BUY 3355 1.0003 0 954 954 0

132,290 06/04/19 S SELL 3439 1.0003 0 132,327 132,330 2
19,669 06/04/19 S SELL 7108 1.0003 0 19,675 19,675 0

4,273,718 06/05/19 B BUY 2708 1.0003 0 4,275,000 4,275,000 0
4,273,718 06/05/19 S SELL 2709 1.0003 0 4,274,941 4,275,000 59
4,273,718 06/05/19 B BUY 2710 1.0003 0 4,275,000 4,275,000 0

103,839 06/05/19 S SELL 3362 1.0003 0 103,864 103,870 6
417,314 06/05/19 S SELL 3459 1.0003 0 417,432 417,439 7

3,429 06/05/19 S SELL 7116 1.0003 0 3,430 3,430 0
1,308 06/05/19 S SELL 71144768 1.0003 0 1,309 1,309 0

169,128 06/06/19 B BUY 3368 1.0003 0 169,179 169,179 0
813,001 06/06/19 S SELL 3472 1.0003 0 813,231 813,245 14
96,050 06/06/19 S SELL 5487 1.0003 0 96,075 96,079 4
9,228 06/06/19 S SELL 7121 1.0003 0 9,231 9,231 0

10,704 06/06/19 S SELL 71144771 1.0003 0 10,707 10,707 0
304,209 06/07/19 S SELL 3371 1.0003 0 304,286 304,301 15
27,870 06/07/19 S SELL 3483 1.0003 0 27,878 27,879 0
11,986 06/07/19 S SELL 5494 1.0003 0 11,989 11,989 0

39 06/07/19 B BUY 7123 1.0005 0 39 39 0
25,428 06/10/19 S SELL 3377 1.0003 0 25,435 25,436 1
2,710 06/10/19 B BUY 3491 1.0003 0 2,711 2,711 0

147,268 06/10/19 S SELL 5501 1.0003 0 147,306 147,312 6
9,120 06/10/19 S SELL 7130 1.0003 0 9,123 9,123 0

34,825 06/10/19 S SELL 71144773 1.0003 0 34,836 34,836 0
205,230 06/11/19 S SELL 3508 1.0003 0 205,288 205,291 4

9,387 06/11/19 S SELL 5504 1.0003 0 9,389 9,389 0
4,590 06/11/19 S SELL 7131 1.0003 0 4,591 4,591 0

326,394 06/12/19 S SELL 3389 1.0003 0 326,476 326,492 16
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
179,775 06/12/19 S SELL 3515 1.0003 0 179,826 179,829 3
177,027 06/12/19 S SELL 71144783 1.0003 0 177,080 177,080 0
74,780 06/13/19 S SELL 3518 1.0003 0 74,801 74,802 1

594,592 06/13/19 S SELL 71144788 1.0003 0 594,770 594,770 0
1,499,550 06/14/19 B BUY 2720 1.0003 0 1,500,000 1,500,000 0

230 06/14/19 B BUY 3403 1.0003 0 230 230 0
4,454 06/14/19 S SELL 3562 1.0003 0 4,455 4,455 0

77,187 06/14/19 S SELL 4802 1.0003 0 77,210 77,210 0
121,902 06/14/19 S SELL 5522 1.0003 0 121,934 121,939 5

1,145,223 06/14/19 S SELL 71144791 1.0003 0 1,145,566 1,145,566 0
1,499,550 06/17/19 B BUY 2721 1.0003 0 1,500,000 1,500,000 0

85,036 06/17/19 B BUY 3406 1.0003 0 85,061 85,061 0
180,949 06/17/19 B BUY 3566 1.0003 0 181,004 181,004 0
44,321 06/17/19 B BUY 4800 1.0003 0 44,334 44,334 0

38 06/17/19 B BUY 5525 1.0005 0 38 38 0
18,528 06/17/19 S SELL 71144794 1.0003 0 18,533 18,533 0

2,999,100 06/18/19 B BUY 106 1.0003 0 3,000,000 3,000,000 0
220,465 06/18/19 B BUY 2722 1.0003 0 220,531 220,531 0
25,665 06/18/19 B BUY 3646 1.0003 0 25,673 25,673 0
33,819 06/18/19 B BUY 4803 1.0003 0 33,829 33,829 0
13,179 06/18/19 S SELL 5538 1.0003 0 13,182 13,183 1

676,340 06/18/19 S SELL 71144801 1.0003 0 676,543 676,543 0
2,999,100 06/19/19 S SELL 108 1.0003 0 3,000,000 3,000,000 0
1,377,081 06/19/19 B BUY 2723 1.0003 0 1,377,494 1,377,494 0

23,229 06/19/19 B BUY 3657 1.0003 0 23,236 23,236 0
7,563 06/19/19 S SELL 4455 1.0003 0 7,565 7,565 0

53,085 06/19/19 B BUY 5547 1.0003 0 53,101 53,101 0
17,992 06/19/19 B BUY 7146 1.0003 0 17,997 17,997 0
99,686 06/19/19 B BUY 71144803 1.0003 0 99,716 99,716 0
8,175 06/20/19 B BUY 2724 1.0003 0 8,177 8,177 0
8,175 06/20/19 S SELL 2725 1.0003 0 8,177 8,177 0
8,174 06/20/19 B BUY 2726 1.0004 0 8,177 8,177 0

42,949 06/20/19 S SELL 3662 1.0004 0 42,962 42,966 5
52,057 06/20/19 B BUY 5555 1.0003 0 52,072 52,072 0
52,057 06/20/19 S SELL 5561 1.0003 0 52,072 52,072 1
52,052 06/20/19 B BUY 5562 1.0004 0 52,072 52,072 0
29,311 06/20/19 B BUY 7155 1.0003 0 29,320 29,320 0
29,311 06/20/19 S SELL 7160 1.0003 0 29,320 29,320 0
29,308 06/20/19 B BUY 7161 1.0004 0 29,320 29,320 0
4,994 06/20/19 S SELL 71144805 1.0004 0 4,996 4,996 1

24,628 06/21/19 B BUY 3666 1.0004 0 24,638 24,638 0
159,471 06/21/19 B BUY 5568 1.0004 0 159,535 159,535 0
58,791 06/21/19 B BUY 7167 1.0004 0 58,814 58,814 0
22,152 06/21/19 S SELL 71144807 1.0004 0 22,158 22,161 2
46,655 06/24/19 S SELL 3673 1.0004 0 46,669 46,674 5
61,091 06/24/19 B BUY 5582 1.0004 0 61,116 61,116 0
5,122 06/24/19 S SELL 7178 1.0004 0 5,124 5,124 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,405,142 06/24/19 S SELL 71144810 1.0004 0 1,405,564 1,405,704 141

189,244 06/25/19 B BUY 2727 1.0004 0 189,320 189,320 0
6,747 06/25/19 B BUY 3676 1.0004 0 6,750 6,750 0

34,834 06/25/19 B BUY 4810 1.0004 0 34,848 34,848 0
68,058 06/25/19 B BUY 5591 1.0004 0 68,086 68,086 0
6,959 06/25/19 S SELL 7183 1.0004 0 6,961 6,962 1

14,994,002 06/25/19 B BUY 71144812 1.0004 0 15,000,000 15,000,000 0
441,885 06/26/19 B BUY 3426 1.0004 0 442,062 442,062 0

3 06/26/19 B BUY 3686 1.0031 0 3 3 0
21,847 06/26/19 B BUY 5597 1.0004 0 21,855 21,855 0
2,512 06/26/19 S SELL 7192 1.0004 0 2,512 2,513 0

170,880 06/26/19 S SELL 71144819 1.0004 0 170,945 170,949 4
110,888 06/27/19 B BUY 3433 1.0004 0 110,932 110,932 0
25,211 06/27/19 S SELL 3697 1.0004 0 25,219 25,222 3
14,643 06/27/19 S SELL 5605 1.0004 0 14,648 14,649 0
19,392 06/27/19 S SELL 7199 1.0004 0 19,398 19,399 2

8,471,278 06/27/19 S SELL 71144828 1.0004 0 8,474,491 8,474,667 176
296,113 06/28/19 B BUY 3474 1.0004 0 296,231 296,231 0
61,463 06/28/19 B BUY 3703 1.0004 0 61,488 61,488 0
11,373 06/28/19 B BUY 4817 1.0004 0 11,377 11,377 0
23,913 06/28/19 B BUY 5606 1.0004 0 23,922 23,922 0
5,234 06/28/19 S SELL 7204 1.0004 0 5,236 5,236 0

5,682,254 06/28/19 S SELL 71144837 1.0004 0 5,684,409 5,684,527 118
----------------- ------------ ------------------ ------------------ ----------------

402,002,475 841 TOTAL BUYS 0 402,096,695 402,096,695 0
386,658,803 659 TOTAL SELLS 0 386,746,660 386,749,435 2,765

----------------- ------------ ------------------ ------------------ ----------------
788,661,278 SECURITY TOTAL 0 788,843,355 788,846,130 2,765

46699A9A6 JPMORGAN US GOVT MMKT FUND CAPITAL SHARES - FUND
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
9,957,110 07/02/18 B BUY 938 100.0000 0 9,957,110 9,957,110 0

142 07/02/18 B BUY 5362 100.0000 0 142 142 0
2,999 07/03/18 S SELL 935 100.0000 0 2,999 2,999 0

9,390,494 07/05/18 S SELL 944 100.0000 0 9,390,494 9,390,494 0
391,622 07/06/18 B BUY 949 100.0000 0 391,622 391,622 0

11,425,663 07/09/18 B BUY 956 100.0000 0 11,425,663 11,425,663 0
404,996 07/10/18 S SELL 959 100.0000 0 404,996 404,996 0

11,651,937 07/12/18 S SELL 972 100.0000 0 11,651,937 11,651,937 0
749,566 07/13/18 S SELL 983 100.0000 0 749,566 749,566 0

2,037,323 07/16/18 B BUY 984 100.0000 0 2,037,323 2,037,323 0
4,367,866 07/17/18 B BUY 991 100.0000 0 4,367,866 4,367,866 0

929,153 07/18/18 S SELL 996 100.0000 0 929,153 929,153 0
499,130 07/19/18 S SELL 999 100.0000 0 499,130 499,130 0

1,619,600 07/20/18 B BUY 1002 100.0000 0 1,619,600 1,619,600 0
588,358 07/23/18 S SELL 1009 100.0000 0 588,358 588,358 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
789,396 07/24/18 S SELL 1013 100.0000 0 789,396 789,396 0
837,177 07/25/18 S SELL 1014 100.0000 0 837,177 837,177 0
20,000 07/26/18 S SELL 1019 100.0000 0 20,000 20,000 0

100,000 07/27/18 S SELL 1022 100.0000 0 100,000 100,000 0
1,089,344 07/30/18 B BUY 1030 100.0000 0 1,089,344 1,089,344 0
6,904,522 07/31/18 S SELL 1034 100.0000 0 6,904,522 6,904,522 0

113,874 08/01/18 B BUY 1039 100.0000 0 113,874 113,874 0
156 08/01/18 B BUY 5364 100.0000 0 156 156 0

40,000 08/03/18 S SELL 1044 100.0000 0 40,000 40,000 0
723,680 08/06/18 B BUY 1049 100.0000 0 723,680 723,680 0
58,552 08/07/18 B BUY 1055 100.0000 0 58,552 58,552 0
54,941 08/08/18 S SELL 1058 100.0000 0 54,941 54,941 0

350 08/09/18 B BUY 5365 100.0000 0 350 350 0
20,908 08/10/18 S SELL 1071 100.0000 0 20,908 20,908 0

6,326,615 08/13/18 B BUY 1079 100.0000 0 6,326,615 6,326,615 0
650,922 08/14/18 B BUY 1094 100.0000 0 650,922 650,922 0
506,932 08/15/18 B BUY 1099 100.0000 0 506,932 506,932 0

4,335,811 08/16/18 S SELL 1106 100.0000 0 4,335,811 4,335,811 0
3,654,256 08/17/18 S SELL 1108 100.0000 0 3,654,256 3,654,256 0

481,683 08/20/18 B BUY 1110 100.0000 0 481,683 481,683 0
1,000,354 08/22/18 S SELL 1116 100.0000 0 1,000,354 1,000,354 0

380,719 08/23/18 B BUY 1119 100.0000 0 380,719 380,719 0
70,000 08/24/18 B BUY 1120 100.0000 0 70,000 70,000 0
6,672 08/28/18 B BUY 1128 100.0000 0 6,672 6,672 0

500,301 08/29/18 S SELL 1129 100.0000 0 500,301 500,301 0
62,830 08/30/18 B BUY 1132 100.0000 0 62,830 62,830 0
30,000 08/31/18 S SELL 1138 100.0000 0 30,000 30,000 0

32 08/31/18 B BUY 5368 100.0000 0 32 32 0
3,835,002 09/04/18 B BUY 1154 100.0000 0 3,835,002 3,835,002 0

152 09/04/18 B BUY 5372 100.0000 0 152 152 0
723,445 09/05/18 B BUY 1155 100.0000 0 723,445 723,445 0

3,782,226 09/06/18 S SELL 1160 100.0000 0 3,782,226 3,782,226 0
60,000 09/07/18 S SELL 1164 100.0000 0 60,000 60,000 0
96,864 09/07/18 S SELL 5374 100.0000 0 96,864 96,864 0

1,003,409 09/10/18 S SELL 1172 100.0000 0 1,003,409 1,003,409 0
5 09/10/18 B BUY 5379 100.0000 0 5 5 0

203,585 09/12/18 B BUY 1186 100.0000 0 203,585 203,585 0
300 09/12/18 B BUY 5380 100.0000 0 300 300 0
165 09/13/18 S SELL 1189 100.0000 0 165 165 0

60,082 09/14/18 B BUY 1195 100.0000 0 60,082 60,082 0
4,975,323 09/17/18 B BUY 1197 100.0000 0 4,975,323 4,975,323 0

318,533 09/19/18 S SELL 1207 100.0000 0 318,533 318,533 0
5,979,408 09/20/18 B BUY 1215 100.0000 0 5,979,408 5,979,408 0
1,033,731 09/21/18 S SELL 1218 100.0000 0 1,033,731 1,033,731 0
1,700,000 09/24/18 S SELL 1221 100.0000 0 1,700,000 1,700,000 0

109 09/25/18 S SELL 1223 100.0000 0 109 109 0
243,711 09/26/18 B BUY 1229 100.0000 0 243,711 243,711 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
14,100,000 09/27/18 B BUY 1238 100.0000 0 14,100,000 14,100,000 0
18,559,415 09/28/18 S SELL 1243 100.0000 0 18,559,415 18,559,415 0
12,256,642 10/01/18 B BUY 1264 100.0000 0 12,256,642 12,256,642 0

39 10/01/18 B BUY 5384 100.0000 0 39 39 0
3,194,067 10/02/18 B BUY 1265 100.0000 0 3,194,067 3,194,067 0
2,800,000 10/03/18 S SELL 1277 100.0000 0 2,800,000 2,800,000 0

162,045 10/04/18 S SELL 1285 100.0000 0 162,045 162,045 0
913,768 10/05/18 S SELL 1291 100.0000 0 913,768 913,768 0

10,415,816 10/09/18 B BUY 1305 100.0000 0 10,415,816 10,415,816 0
307,361 10/10/18 S SELL 1310 100.0000 0 307,361 307,361 0

15,730,005 10/12/18 S SELL 1335 100.0000 0 15,730,005 15,730,005 0
69 10/12/18 B BUY 5385 100.0000 0 69 69 0

8,939,043 10/15/18 S SELL 1339 100.0000 0 8,939,043 8,939,043 0
13,379 10/18/18 B BUY 1345 100.0000 0 13,379 13,379 0

655,727 10/19/18 B BUY 1349 100.0000 0 655,727 655,727 0
387,967 10/22/18 S SELL 1351 100.0000 0 387,967 387,967 0
63,000 10/23/18 B BUY 1356 100.0000 0 63,000 63,000 0

231,752 10/24/18 B BUY 1363 100.0000 0 231,752 231,752 0
76 10/24/18 B BUY 5387 100.0000 0 76 76 0

5,499,810 10/25/18 B BUY 1372 100.0000 0 5,499,810 5,499,810 0
60,000 10/26/18 B BUY 1373 100.0000 0 60,000 60,000 0

303,750 10/29/18 B BUY 1377 100.0000 0 303,750 303,750 0
6,457 10/29/18 S SELL 5390 100.0000 0 6,457 6,457 0
2,980 10/30/18 S SELL 1379 100.0000 0 2,980 2,980 0

1,633,679 10/31/18 S SELL 1381 100.0000 0 1,633,679 1,633,679 0
16,805 11/01/18 B BUY 1390 100.0000 0 16,805 16,805 0

10 11/01/18 B BUY 5393 100.0000 0 10 10 0
2,036,300 11/02/18 B BUY 1391 100.0000 0 2,036,300 2,036,300 0
1,662,550 11/05/18 S SELL 1398 100.0000 0 1,662,550 1,662,550 0
1,290,860 11/06/18 S SELL 1405 100.0000 0 1,290,860 1,290,860 0
1,210,458 11/07/18 S SELL 1408 100.0000 0 1,210,458 1,210,458 0
1,492,547 11/08/18 S SELL 1410 100.0000 0 1,492,547 1,492,547 0

992,950 11/09/18 S SELL 1417 100.0000 0 992,950 992,950 0
3,317,532 11/13/18 B BUY 1428 100.0000 0 3,317,532 3,317,532 0

596,539 11/15/18 B BUY 1436 100.0000 0 596,539 596,539 0
92,718 11/15/18 B BUY 5394 100.0000 0 92,718 92,718 0

3,978,504 11/16/18 S SELL 1439 100.0000 0 3,978,504 3,978,504 0
2,938 11/16/18 B BUY 5398 100.0000 0 2,938 2,938 0

222 11/21/18 S SELL 1444 100.0000 0 222 222 0
5,911,807 11/23/18 B BUY 1445 100.0000 0 5,911,807 5,911,807 0

3 11/27/18 B BUY 1452 100.0000 0 3 3 0
95,666 11/27/18 S SELL 5401 100.0000 0 95,666 95,666 0

290,959 11/28/18 B BUY 1463 100.0000 0 290,959 290,959 0
2,275,159 11/29/18 S SELL 1464 100.0000 0 2,275,159 2,275,159 0
4,106,042 11/30/18 S SELL 1468 100.0000 0 4,106,042 4,106,042 0

43,667 12/03/18 B BUY 1472 100.0000 0 43,667 43,667 0
66 12/03/18 B BUY 5404 100.0000 0 66 66 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,250,000 12/04/18 B BUY 1479 100.0000 0 1,250,000 1,250,000 0

1,914 12/04/18 B BUY 5406 100.0000 0 1,914 1,914 0
1,112 12/06/18 B BUY 1480 100.0000 0 1,112 1,112 0

1,250,000 12/07/18 B BUY 1487 100.0000 0 1,250,000 1,250,000 0
1,980 12/07/18 S SELL 5407 100.0000 0 1,980 1,980 0

26,270,802 12/10/18 B BUY 1509 100.0000 0 26,270,802 26,270,802 0
4,899,433 12/11/18 S SELL 1512 100.0000 0 4,899,433 4,899,433 0

7,834 12/13/18 B BUY 1515 100.0000 0 7,834 7,834 0
484,328 12/14/18 S SELL 1518 100.0000 0 484,328 484,328 0

8,000,000 12/17/18 S SELL 1522 100.0000 0 8,000,000 8,000,000 0
9,208,378 12/19/18 S SELL 1526 100.0000 0 9,208,378 9,208,378 0

50,000 12/20/18 S SELL 1527 100.0000 0 50,000 50,000 0
23,824 12/21/18 S SELL 1531 100.0000 0 23,824 23,824 0

6,025,023 12/27/18 S SELL 1538 100.0000 0 6,025,023 6,025,023 0
985,376 01/02/19 S SELL 1547 100.0000 0 985,376 985,376 0
18,073 01/03/19 B BUY 1550 100.0000 0 18,073 18,073 0

170,000 01/04/19 S SELL 1551 100.0000 0 170,000 170,000 0
301,251 01/07/19 B BUY 1558 100.0000 0 301,251 301,251 0
301,153 01/08/19 B BUY 1564 100.0000 0 301,153 301,153 0

1,558,895 01/09/19 B BUY 1572 100.0000 0 1,558,895 1,558,895 0
1,707,533 01/10/19 S SELL 1578 100.0000 0 1,707,533 1,707,533 0

534,771 01/11/19 S SELL 1580 100.0000 0 534,771 534,771 0
545,010 01/14/19 B BUY 1587 100.0000 0 545,010 545,010 0

9,675,516 01/15/19 B BUY 1593 100.0000 0 9,675,516 9,675,516 0
5,742,732 01/16/19 S SELL 1597 100.0000 0 5,742,732 5,742,732 0
4,036,459 01/17/19 S SELL 1603 100.0000 0 4,036,459 4,036,459 0

13,898 01/18/19 B BUY 1611 100.0000 0 13,898 13,898 0
229,807 01/22/19 S SELL 1614 100.0000 0 229,807 229,807 0
12,751 01/28/19 B BUY 1627 100.0000 0 12,751 12,751 0

296,007 01/29/19 B BUY 1630 100.0000 0 296,007 296,007 0
1,258,998 01/30/19 B BUY 1634 100.0000 0 1,258,998 1,258,998 0

199,756 01/31/19 B BUY 1640 100.0000 0 199,756 199,756 0
348,317 02/01/19 S SELL 1648 100.0000 0 348,317 348,317 0

533 02/04/19 S SELL 1649 100.0000 0 533 533 0
51,153 02/05/19 B BUY 1652 100.0000 0 51,153 51,153 0

414 02/07/19 B BUY 1658 100.0000 0 414 414 0
8,517,633 02/08/19 B BUY 1663 100.0000 0 8,517,633 8,517,633 0
4,424,048 02/12/19 B BUY 1674 100.0000 0 4,424,048 4,424,048 0

381,928 02/13/19 B BUY 1680 100.0000 0 381,928 381,928 0
609,157 02/14/19 S SELL 1691 100.0000 0 609,157 609,157 0

3,003,592 02/15/19 S SELL 1695 100.0000 0 3,003,592 3,003,592 0
211,277 02/19/19 B BUY 1698 100.0000 0 211,277 211,277 0

15,007,272 02/22/19 B BUY 1704 100.0000 0 15,007,272 15,007,272 0
1,294,418 02/25/19 B BUY 1714 100.0000 0 1,294,418 1,294,418 0

50,000 02/26/19 B BUY 1719 100.0000 0 50,000 50,000 0
5,580,990 02/27/19 S SELL 1728 100.0000 0 5,580,990 5,580,990 0

16,716,208 02/28/19 S SELL 1731 100.0000 0 16,716,208 16,716,208 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
718,267 03/01/19 S SELL 1744 100.0000 0 718,267 718,267 0

4,613 03/04/19 B BUY 1745 100.0000 0 4,613 4,613 0
1,114 03/05/19 B BUY 1747 100.0000 0 1,114 1,114 0

21,357 03/06/19 B BUY 1751 100.0000 0 21,357 21,357 0
99 03/07/19 B BUY 1752 100.0000 0 99 99 0

1,098 03/08/19 B BUY 1755 100.0000 0 1,098 1,098 0
11,719 03/11/19 B BUY 1757 100.0000 0 11,719 11,719 0

199,090 03/12/19 S SELL 1763 100.0000 0 199,090 199,090 0
1,008,860 03/13/19 B BUY 1766 100.0000 0 1,008,860 1,008,860 0

983,852 03/15/19 S SELL 1786 100.0000 0 983,852 983,852 0
1,194,126 03/18/19 B BUY 1793 100.0000 0 1,194,126 1,194,126 0
5,460,124 03/19/19 S SELL 1797 100.0000 0 5,460,124 5,460,124 0

500,000 03/21/19 B BUY 1800 100.0000 0 500,000 500,000 0
557,706 03/22/19 S SELL 1801 100.0000 0 557,706 557,706 0
200,000 03/25/19 S SELL 1805 100.0000 0 200,000 200,000 0
150,433 03/26/19 B BUY 1812 100.0000 0 150,433 150,433 0
73,594 03/27/19 B BUY 1816 100.0000 0 73,594 73,594 0

2,709,058 03/29/19 B BUY 1825 100.0000 0 2,709,058 2,709,058 0
2,021,074 04/01/19 B BUY 1831 100.0000 0 2,021,074 2,021,074 0

169,867 04/02/19 B BUY 1832 100.0000 0 169,867 169,867 0
2,170,516 04/03/19 B BUY 1837 100.0000 0 2,170,516 2,170,516 0
1,126,125 04/04/19 B BUY 1841 100.0000 0 1,126,125 1,126,125 0

393,567 04/05/19 B BUY 1854 100.0000 0 393,567 393,567 0
7,466,622 04/08/19 B BUY 1862 100.0000 0 7,466,622 7,466,622 0
1,461,116 04/09/19 S SELL 1872 100.0000 0 1,461,116 1,461,116 0

60,000 04/10/19 S SELL 1873 100.0000 0 60,000 60,000 0
3,852,779 04/11/19 S SELL 1883 100.0000 0 3,852,779 3,852,779 0
2,410,376 04/12/19 S SELL 1886 100.0000 0 2,410,376 2,410,376 0

13,421,478 04/15/19 B BUY 1894 100.0000 0 13,421,478 13,421,478 0
440,000 04/16/19 S SELL 1895 100.0000 0 440,000 440,000 0

6,239,590 04/18/19 S SELL 1903 100.0000 0 6,239,590 6,239,590 0
998,320 04/24/19 S SELL 1913 100.0000 0 998,320 998,320 0

8,295,715 04/25/19 S SELL 1922 100.0000 0 8,295,715 8,295,715 0
5,650,474 04/26/19 S SELL 1924 100.0000 0 5,650,474 5,650,474 0
3,170,445 04/29/19 B BUY 1926 100.0000 0 3,170,445 3,170,445 0
3,335,552 04/30/19 S SELL 1931 100.0000 0 3,335,552 3,335,552 0

820,498 05/01/19 B BUY 1937 100.0000 0 820,498 820,498 0
546,098 05/02/19 S SELL 1938 100.0000 0 546,098 546,098 0
10,125 05/06/19 B BUY 1943 100.0000 0 10,125 10,125 0
35,395 05/07/19 B BUY 1946 100.0000 0 35,395 35,395 0
17,673 05/08/19 B BUY 1951 100.0000 0 17,673 17,673 0
3,238 05/09/19 B BUY 1955 100.0000 0 3,238 3,238 0

6,263,197 05/10/19 B BUY 1971 100.0000 0 6,263,197 6,263,197 0
1,734,179 05/13/19 B BUY 1975 100.0000 0 1,734,179 1,734,179 0

182,100 05/14/19 S SELL 1981 100.0000 0 182,100 182,100 0
6,371,884 05/15/19 S SELL 1988 100.0000 0 6,371,884 6,371,884 0
1,507,401 05/16/19 B BUY 1990 100.0000 0 1,507,401 1,507,401 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,080,000 05/17/19 B BUY 1999 100.0000 0 1,080,000 1,080,000 0

530,074 05/20/19 B BUY 2002 100.0000 0 530,074 530,074 0
995,275 05/21/19 S SELL 2005 100.0000 0 995,275 995,275 0

1,965,685 05/22/19 S SELL 2007 100.0000 0 1,965,685 1,965,685 0
998,460 05/23/19 S SELL 2009 100.0000 0 998,460 998,460 0
568,969 05/24/19 S SELL 2010 100.0000 0 568,969 568,969 0
505,750 05/28/19 B BUY 2014 100.0000 0 505,750 505,750 0
60,000 05/29/19 S SELL 2016 100.0000 0 60,000 60,000 0

7,864,436 06/03/19 B BUY 2049 100.0000 0 7,864,436 7,864,436 0
635,605 06/04/19 S SELL 2053 100.0000 0 635,605 635,605 0

1,863,476 06/05/19 S SELL 2056 100.0000 0 1,863,476 1,863,476 0
1,007,124 06/06/19 B BUY 2060 100.0000 0 1,007,124 1,007,124 0

746,452 06/07/19 S SELL 2069 100.0000 0 746,452 746,452 0
1,229,286 06/10/19 S SELL 2074 100.0000 0 1,229,286 1,229,286 0
4,110,178 06/11/19 S SELL 2079 100.0000 0 4,110,178 4,110,178 0

995,205 06/12/19 S SELL 2080 100.0000 0 995,205 995,205 0
8,772,501 06/13/19 B BUY 2086 100.0000 0 8,772,501 8,772,501 0

3,001 06/14/19 S SELL 2089 100.0000 0 3,001 3,001 0
53,803 06/17/19 B BUY 2096 100.0000 0 53,803 53,803 0

609,392 06/18/19 S SELL 2107 100.0000 0 609,392 609,392 0
4,268,321 06/19/19 B BUY 2111 100.0000 0 4,268,321 4,268,321 0
2,829,368 06/20/19 S SELL 2112 100.0000 0 2,829,368 2,829,368 0

290,000 06/21/19 B BUY 2117 100.0000 0 290,000 290,000 0
2,138,295 06/24/19 B BUY 2128 100.0000 0 2,138,295 2,138,295 0
1,381,823 06/25/19 S SELL 2136 100.0000 0 1,381,823 1,381,823 0

279,524 06/26/19 S SELL 2148 100.0000 0 279,524 279,524 0
6,190,656 06/27/19 S SELL 2152 100.0000 0 6,190,656 6,190,656 0

746,396 06/28/19 S SELL 2154 100.0000 0 746,396 746,396 0
----------------- ------------ ------------------ ------------------ ----------------

260,815,059 122 TOTAL BUYS 0 260,815,059 260,815,059 0
259,577,249 109 TOTAL SELLS 0 259,577,249 259,577,249 0

----------------- ------------ ------------------ ------------------ ----------------
520,392,308 SECURITY TOTAL 0 520,392,308 520,392,308 0
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

NONINTEREST-BEARING CASH
------------------------
------------------------
AUD AUSTRALIAN DOLLAR 200 192

273.840
GBP BRITISH POUND 28 27

20.960
CASH CASH 1,051,461 1,051,461

1,051,460.960
CNY CHINESE RENMINBI (YUAN) 2,064 2,067

14,200.000
EUR EURO 1,657 1,642

1,442.030
HKD HONG KONG DOLLAR 8,506 8,506

66,454.450
HUF HUNGARIAN FORINT 0 0

.150
INR INDIAN RUPEE 0 0

.380
IDR INDONESIAN RUPIAH 0 0

.580
JPY JAPANESE YEN 2,035 2,091

225,254.000
MXN NEW MEXICAN PESOS 14,535 14,398

276,613.930
TWD NEW TAIWAN DOLLAR 318 318

9,890.000
SGD SINGAPORE DOLLAR 309 315

425.950
KRW SOUTH KOREA WON 1 1

1,032.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

CASH U. S. DOLLAR 933,775 933,775
933,775.050

VND VIETNAM DONG 10,502 10,548
245,810,740.000

TOTAL NONINTEREST-BEARING CASH 2,025,391 2,025,341
----------------- -----------------
----------------- -----------------

GENERAL INVESTMENTS
-------------------
-------------------
INTEREST-BEARING CASH (INCLUDING MM ACCTS & CD)
-----------------------------------------------
0020A3WS5 AT&T INC. CORPORATE COMMERCIAL PAPER DIS 0.000% 09/26/2019 589,107 589,101

593,000.000
0020A3ZA1 AT&T INC. CORPORATE COMMERCIAL PAPER DIS 0.000% 12/10/2019 988,090 987,932

1,000,000.000
05531NUW4 B.A.T. INTL FINANCE CORPORATE COMMERCIAL 0.000% 07/30/2019 548,743 548,757

550,000.000
06742TNK8 BARCLAYS BANK PLC/NY CERTIFICATE OF DEPO QUARTERLY FLOATING 05/07/2020 1,700,000 1,699,991

1,700,000.000
07787QUP9 BELL CANADA CORPORATE COMMERCIAL PAPER D 0.000% 07/23/2019 998,448 998,175

1,000,000.000
0556X4FM3 BNZ INTNL FDG LTD CORPORATE COMMERCIAL P MONTHLY FLOATING 08/08/2019 500,000 500,176

500,000.000
CAD COLL CANADIAN DOLLAR CASH COLLATERAL 1,481,007 1,511,816

1,975,565.970
13606BJ56 CANADIAN IMPERIAL BANK OF COMMERCE/NEW Y MONTHLY FLOATING 11/05/2019 500,000 500,391

500,000.000
13606BK21 CANADIAN IMPERIAL BANK OF COMMERCE/NEW Y QUARTERLY FLOATING 11/08/2019 1,000,000 1,000,696

1,000,000.000
USD COLL CASH COLLATERAL HELD AT BR TRUST REC 13,878,172 13,878,172

13,878,172.450
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

22532XJU3 CREDIT AGRICOLE CRP&IN SEMI-ANN. 2.555% 11/08/2019 1,250,000 1,251,295
1,250,000.000

22549LLE3 CREDIT SUISSE AG/NEW YORK NY CERTIFICATE QUARTERLY FLOATING 09/26/2019 1,500,000 1,500,424
1,500,000.000

26244JU80 DUKE ENERGY CORP CORPORATE COMMERCIAL PA 0.000% 07/08/2019 999,560 999,302
1,000,000.000

38141W273 GOLDMAN SACHS TRUST FINL SQUARE GOVT FD MONTHLY VARIABLE 12/31/2049 27,825,538 27,825,538
27,825,537.780

55607LY73 MACQUARIE BANK LIMITED CORPORATE COMMERC 0.000% 11/07/2019 1,236,063 1,239,495
1,250,000.000

57163UVE3 MARRIOTT INTERNATIONAL CORPORATE COMMERC 0.000% 08/14/2019 996,703 996,647
1,000,000.000

57978DXM6 MCCORMICK & COMPANY CORPORATE COMMERCIAL 0.000% 10/21/2019 1,388,026 1,388,207
1,400,000.000

55379WYL4 MUFG BANK LTD NY BRAN CERTIFICATE OF DEP 2.930% 01/28/2020 1,000,000 1,003,989
1,000,000.000

63763QZD2 NATIONAL SECS CLEARING CORPORATE COMMERC 0.000% 12/13/2019 492,916 494,517
500,000.000

65339NVG6 NEXTERA ENERGY CAPITAL CORPORATE COMMERC 0.000% 08/16/2019 610,001 609,858
612,000.000

7562E1XA7 RECKITT BENCKISER TREA CORPORATE COMMERC 0.000% 10/10/2019 1,240,675 1,241,409
1,250,000.000

81685MV59 SEMPRA ENERGY HOLDIN CORPORATE COMMERCIA 0.000% 08/05/2019 748,071 747,979
750,000.000

83368YCU9 SOCIETE GENERALE CORPORATE COMMERCIAL PA QUARTERLY FLOATING 05/11/2020 500,000 500,082
500,000.000

83369Y3X2 SOCIETE GENERALE/NEW YORK NY CERTIFICATE QUARTERLY FLOATING 03/03/2020 1,000,000 1,000,791
1,000,000.000

85325TQ99 STANDARD CHARTERED BANK/NEW YORK CERTIFI QUARTERLY FLOATING 10/03/2019 1,300,000 1,300,326
1,300,000.000

86723BW97 SUNCOR ENERGY INC. CORPORATE COMMERCIAL 0.000% 09/09/2019 502,408 502,344
505,000.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

86958J2S7 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIF QUARTERLY FLOATING 12/19/2019 1,000,000 1,000,882
1,000,000.000

89119BXJ0 TORONTO-DOMINION BANK CORPORATE COMMERCI 0.000% 10/18/2019 396,397 397,156
400,000.000

91842KV94 VW CREDIT, INC. CORPORATE COMMERCIAL PAP 0.000% 08/09/2019 448,762 448,656
450,000.000

91842KW44 VW CREDIT, INC. CORPORATE COMMERCIAL PAP 0.000% 09/04/2019 995,178 995,102
1,000,000.000

93142XUG4 WALGREENS BOOTS CORPORATE COMMERCIAL PAP 0.000% 07/16/2019 898,769 898,864
900,000.000

93142XWT4 WALGREENS BOOTS CORPORATE COMMERCIAL PAP 0.000% 09/27/2019 695,734 695,399
700,000.000

94989RR83 WELLS FARGO BANK NA CERTIFICATE OF DEPOS QUARTERLY FLOATING 08/13/2019 1,500,000 1,500,388
1,500,000.000

9612C4A27 WESTPAC BANKING CORP. CORPORATE COMMERCI QUARTERLY FLOATING 10/31/2019 1,300,000 1,300,763
1,300,000.000

TOTAL INTEREST-BEARING CASH (INCLUDING MM ACCTS & CD) 72,008,369 72,054,620
U.S. GOVERNMENT SECURITIES
--------------------------
BJLN4N1 JAPAN BILL ZERO CPN 13/AUG/2019 JPY 5000 0.000% 08/13/2019 6,389,105 6,498,259

700,000,000.000
BJ5PXW5 JAPAN BILL ZERO CPN 16/JUL/2019 JPY 5000 0.000% 07/16/2019 1,413,485 1,457,283

157,000,000.000
BJLFH61 JAPAN BILL ZERO CPN 17/SEP/2019 JPY 5000 0.000% 09/17/2019 2,825,900 2,850,282

307,000,000.000
BK92FN4 JAPAN BILL ZERO CPN 19/AUG/2019 JPY 5000 0.000% 08/19/2019 2,092,169 2,135,187

230,000,000.000
BHX5DN4 JAPAN BILL ZERO CPN 22/JUL/2019 JPY 5000 0.000% 07/22/2019 6,252,796 6,497,635

700,000,000.000
BK8JVC7 JAPAN BILL ZERO CPN 24/SEP/2019 JPY 5000 0.000% 09/24/2019 6,186,226 6,164,900

664,000,000.000
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912796SS9 UNITED STATES OF AMERICA BILL ZERO CPN 1 0.000% 11/14/2019 10,804,978 10,815,416
10,900,000.000

912828U73 UNITED STATES OF AMERICA NOTES FIXED 1.3 SEMI-ANN. 1.375% 12/15/2019 7,407,154 7,476,300
7,500,000.000

912828WG1 UNITED STATES OF AMERICA NOTES FIXED 2.2 SEMI-ANN. 2.250% 04/30/2021 4,257,919 4,255,448
4,220,000.000

9128285H9 UNITED STATES OF AMERICA NOTES VARIABLE QUARTERLY FLOATING 10/31/2020 17,001,223 16,975,010
17,000,000.000

9128285Y2 UNITED STATES OF AMERICA NOTES VARIABLE QUARTERLY FLOATING 01/31/2021 9,189,022 9,191,628
9,200,000.000

9128286Q8 UNITED STATES OF AMERICA NOTES VARIABLE QUARTERLY FLOATING 04/30/2021 4,200,000 4,196,640
4,200,000.000

TOTAL U.S. GOVERNMENT SECURITIES 78,019,977 78,513,989
CORPORATE DEBT INSTRUMENTS: PREFERRED
-------------------------------------
36962G4J0 GENERAL ELECTRIC CO MEDIUM TERM NOTE FIX SEMI-ANN. 5.500% 01/08/2020 1,020,770 1,014,210
RATINGS: AA2 AA+ 1,000,000.000

61747YCM5 MORGAN STANLEY CALLABLE MEDIUM TERM NOTE SEMI-ANN. 5.500% 01/26/2020 1,534,785 1,525,770
RATINGS: A2 A 1,500,000.000

65557CAJ2 NORDEA BANK ABP MEDIUM TERM NOTE FIXED 4 SEMI-ANN. 4.875% 01/27/2020 203,091 202,746
RATINGS: AA2 AA- 200,000.000

TOTAL CORPORATE DEBT INSTRUMENTS: PREFERRED 2,758,646 2,742,726
CORPORATE DEBT INSTRUMENTS: ALL OTHER
-------------------------------------
LX1610560 Aveanna Healthcare LLC - LX1610560 SEMI-ANN. 0.000% 03/18/2024 385,982 382,770

394,100.020
00287YAT6 ABBVIE INC CALLABLE NOTES FIXED 2.5% 14/ SEMI-ANN. 2.500% 05/14/2020 1,140,467 1,143,897

1,144,000.000
00084DAJ9 ABN AMRO BANK NV NOTES FIXED 2.45% 04/JU SEMI-ANN. 2.450% 06/04/2020 996,110 1,000,180

1,000,000.000
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004498AB7 ACI WORLDWIDE INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.750% 08/15/2026 25,000 26,039
25,000.000

00489LAC7 ACRISURE LLC / ACRISURE FINANCE INC CALL SEMI-ANN. 8.125% 02/15/2024 217,000 224,053
217,000.000

00489LAA1 ACRISURE LLC / ACRISURE FINANCE INC CALL SEMI-ANN. 7.000% 11/15/2025 286,487 277,835
307,000.000

156ESCAG0 ADELPHIA 9.5% 01/MAR/2005 SEMI-ANN. 9.500% 03/01/2005 1,500 0
50,000.000

00101JAM8 ADT SECURITY CORP/THE CALLABLE NOTES FIX SEMI-ANN. 5.250% 03/15/2020 77,156 76,125
75,000.000

007903AX5 ADVANCED MICRO DEVICES INC CALLABLE NOTE SEMI-ANN. 7.500% 08/15/2022 136,250 141,250
125,000.000

008674AH6 AHERN RENTALS INC CALLABLE NOTES FIXED 7 SEMI-ANN. 7.375% 05/15/2023 48,688 44,375
50,000.000

008911AZ2 AIR CANADA CALLABLE NOTES FIXED 7.75% 15 SEMI-ANN. 7.750% 04/15/2021 26,813 26,950
25,000.000

013092AA9 ALBERTSONS COS INC / SAFEWAY INC / NEW A SEMI-ANN. 7.500% 03/15/2026 224,000 239,120
224,000.000

013817AJ0 ALCOA INC CALLABLE NOTES FIXED 5.9% 01/F SEMI-ANN. 5.900% 02/01/2027 77,688 81,660
RATINGS: BAA3 BBB- 75,000.000

0E4133B ALERIS INTERNATIONAL INC - 1ST LIEN TL B SEMI-ANN. 0.000% 04/15/2023 24,503 24,796
24,750.000

014477AT0 ALERIS INTERNATIONAL INC CALLABLE NOTES SEMI-ANN. 10.750% 07/15/2023 25,531 26,000
25,000.000

01551UAC8 ALGECO GLOBAL FINANCE PLC CALLABLE NOTES SEMI-ANN. 8.000% 02/15/2023 201,750 202,250
200,000.000

01879NAA3 ALLIANCE RESOURCE OPERATING PARTNERS LP SEMI-ANN. 7.500% 05/01/2025 354,263 351,750
335,000.000

019576AA5 ALLIED UNIVERSAL HOLDCO LLC / ALLIED UNI SEMI-ANN. 6.625% 07/15/2026 50,000 50,750
50,000.000

019576AB3 ALLIED UNIVERSAL HOLDCO LLC / ALLIED UNI SEMI-ANN. 9.750% 07/15/2027 73,981 74,719
75,000.000
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019736AF4 ALLISON TRANSMISSION INC CALLABLE NOTES SEMI-ANN. 5.875% 06/01/2029 166,010 171,558
163,000.000

02005NBH2 ALLY FINANCIAL INC CALLABLE NOTES FIXED SEMI-ANN. 3.875% 05/21/2024 188,085 194,513
190,000.000

02005NAY6 ALLY FINANCIAL INC NOTES FIXED 4.125% 13 SEMI-ANN. 4.125% 02/13/2022 24,750 25,625
25,000.000

02005NBG4 ALLY FINANCIAL INC NOTES FIXED 4.25% 15/ SEMI-ANN. 4.250% 04/15/2021 25,281 25,469
25,000.000

02005NAV2 ALLY FINANCIAL INC NOTES FIXED 5.125% 30 SEMI-ANN. 5.125% 09/30/2024 337,594 351,000
325,000.000

36186CBY8 ALLY FINANCIAL INC NOTES FIXED 8% 01/NOV SEMI-ANN. 8.000% 11/01/2031 62,625 66,086
RATINGS: B3 B 50,000.000

02005NAE0 ALLY FINANCIAL INC NOTES FIXED 8% 15/MAR SEMI-ANN. 8.000% 03/15/2020 129,515 129,474
125,000.000

02154CAE3 ALTICE FINANCING SA CALLABLE BOND FIXED SEMI-ANN. 7.500% 05/15/2026 187,670 197,000
196,000.000

02154CAD5 ALTICE FINANCING SA CALLABLE NOTES FIXED SEMI-ANN. 6.625% 02/15/2023 160,963 161,950
158,000.000

1E1578B ALTICE FRANCE S.A. LX174852 BRTK11FH8 SEMI-ANN. 0.000% 07/15/2026 72,759 73,210
74,625.000

00165CAB0 AMC ENTERTAINMENT HOLDINGS INC CALLABLE SEMI-ANN. 5.875% 11/15/2026 72,750 67,125
75,000.000

00165CAD6 AMC ENTERTAINMENT HOLDINGS INC NOTES FIX SEMI-ANN. 6.125% 05/15/2027 73,125 66,750
75,000.000

00164VAD5 AMC NETWORKS INC CALLABLE NOTES FIXED 5% SEMI-ANN. 5.000% 04/01/2024 49,938 51,438
50,000.000

02376RAC6 AMERICAN AIRLINES GROUP INC CALLABLE NOT SEMI-ANN. 5.000% 06/01/2022 391,000 402,847
391,000.000

030981AL8 AMERIGAS PARTNERS LP / AMERIGAS FINANCE SEMI-ANN. 5.750% 05/20/2027 98,000 105,000
100,000.000

032177AF4 AMSTED INDUSTRIES INC CALLABLE NOTES FIX SEMI-ANN. 5.375% 09/15/2024 615,000 614,250
600,000.000
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03690AAD8 ANTERO MIDSTREAM PARTNERS LP / ANTERO MI SEMI-ANN. 5.750% 03/01/2027 25,000 25,000
25,000.000

03755LAC8 APERGY CORP CALLABLE NOTES FIXED 6.375% SEMI-ANN. 6.375% 05/01/2026 25,000 25,188
25,000.000

03764BAB1 APEX TOOL GROUP LLC / BC MOUNTAIN FINANC SEMI-ANN. 9.000% 02/15/2023 279,928 259,718
291,000.000

12595DAA5 APTIM CORP CALLABLE NOTES FIXED 7.75% 15 SEMI-ANN. 7.750% 06/15/2025 43,750 38,125
50,000.000

038522AK4 ARAMARK SERVICES INC CALLABLE NOTES FIXE SEMI-ANN. 5.125% 01/15/2024 25,625 25,688
25,000.000

038522AQ1 ARAMARK SERVICES INC CALLABLE NOTES FIXE SEMI-ANN. 5.000% 02/01/2028 49,688 51,313
50,000.000

03959KAA8 ARCHROCK PARTNERS LP / ARCHROCK PARTNERS SEMI-ANN. 6.875% 04/01/2027 25,000 26,128
25,000.000

013817AW1 ARCONIC INC CALLABLE NOTES FIXED 5.125% SEMI-ANN. 5.125% 10/01/2024 26,438 26,402
25,000.000

013817AK7 ARCONIC INC CALLABLE NOTES FIXED 5.4% SEMI-ANN. 5.950% 02/01/2037 25,500 25,983
RATINGS: BAA3 BBB- 25,000.000

043502AA1 ASCEND LEARNING LLC CALLABLE NOTES FIXED SEMI-ANN. 6.875% 08/01/2025 77,063 76,313
75,000.000

045086AF2 ASHTON WOODS USA LLC / ASHTON WOODS FINA SEMI-ANN. 6.750% 08/01/2025 48,750 48,250
50,000.000

00215JAA7 ASP AMC MERGER SUB INC CALLABLE NOTES FI SEMI-ANN. 8.000% 05/15/2025 30,688 29,875
50,000.000

40650VAB6 AVANOS MEDICAL INC CALLABLE NOTES FIXED SEMI-ANN. 6.250% 10/15/2022 322,390 318,086
313,000.000

05352AAA8 AVANTOR INC CALLABLE NOTES FIXED 6% 01/O SEMI-ANN. 6.000% 10/01/2024 200,000 212,300
200,000.000

053773BC0 AVIS BUDGET CAR RENTAL LLC / AVIS BUDGET SEMI-ANN. 5.750% 07/15/2027 25,250 25,188
25,000.000

05401AAD3 AVOLON HOLDINGS FUNDING LTD CALLABLE NOT SEMI-ANN. 5.250% 05/15/2024 25,000 26,710
25,000.000
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LX1743410 Boxer Parent Company Inc. - LX1743410 SEMI-ANN. 0.000% 10/02/2025 131,049 125,510
132,289.790

056623AA9 BAFFINLAND IRON MINES CORP / BAFFINLAND SEMI-ANN. 8.750% 07/15/2026 24,821 25,438
25,000.000

05988LAA6 BANFF MERGER SUB INC CALLABLE NOTES FIXE SEMI-ANN. 9.750% 09/01/2026 25,125 21,688
25,000.000

060505EH3 BANK OF AMERICA CORP CALLABLE BOND VARIA SEMI-ANN. FLOATING 12/31/2164 159,563 163,421
150,000.000

06675FAK3 BANQUE FEDERATIVE DU CREDIT MUTUEL SA ME SEMI-ANN. 2.200% 07/20/2020 398,828 399,504
400,000.000

91911XAV6 BAUSCH HEALTH AMERICAS INC CALLABLE NOTE SEMI-ANN. 9.250% 04/01/2026 230,821 258,258
231,000.000

91911XAW4 BAUSCH HEALTH AMERICAS INC CALLABLE NOTE SEMI-ANN. 8.500% 01/31/2027 102,218 108,773
99,000.000

91911KAN2 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 5.500% 11/01/2025 25,188 26,063
25,000.000

071734AC1 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 5.750% 08/15/2027 89,000 93,537
89,000.000

91831AAB7 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 5.875% 05/15/2023 52,473 52,604
52,000.000

91831AAC5 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 6.125% 04/15/2025 24,547 25,531
25,000.000

071734AF4 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 7.250% 05/30/2029 25,000 26,000
25,000.000

071734AD9 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 7.000% 01/15/2028 25,000 25,906
25,000.000

91911KAP7 BAUSCH HEALTH COS INC CALLABLE NOTES FIX SEMI-ANN. 9.000% 12/15/2025 106,031 111,605
100,000.000

07274NAT0 BAYER US FINANCE II LLC CALLABLE NOTES F SEMI-ANN. 2.125% 07/15/2019 996,610 999,770
1,000,000.000

073685AD1 BEACON ROOFING SUPPLY INC CALLABLE NOTES SEMI-ANN. 4.875% 11/01/2025 33,863 34,650
35,000.000
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085770AA3 BERRY GLOBAL INC CALLABLE NOTES FIXED 4. SEMI-ANN. 4.875% 07/15/2026 24,938 25,531
25,000.000

085790BA0 BERRY GLOBAL INC CALLABLE NOTES FIXED 6% SEMI-ANN. 6.000% 10/15/2022 77,869 76,500
75,000.000

08949LAA8 BIG RIVER STEEL LLC / BRS FINANCE CORP C SEMI-ANN. 7.250% 09/01/2025 263,913 261,875
250,000.000

055604AA0 BMC EAST LLC CALLABLE NOTES FIXED 5.5% 0 SEMI-ANN. 5.500% 10/01/2024 23,750 25,313
25,000.000

05565EAQ8 BMW US CAPITAL LLC NOTES VARIABLE 06/APR QUARTERLY FLOATING 04/06/2020 475,257 475,960
475,000.000

097751BF7 BOMBARDIER INC CALLABLE NOTES FIXED 6.12 SEMI-ANN. 6.125% 01/15/2023 51,125 50,688
50,000.000

097751BJ9 BOMBARDIER INC CALLABLE NOTES FIXED 6% 1 SEMI-ANN. 6.000% 10/15/2022 224,781 225,965
225,000.000

097751BT7 BOMBARDIER INC CALLABLE NOTES FIXED 7.87 SEMI-ANN. 7.875% 04/15/2027 25,281 25,031
25,000.000

103304BM2 BOYD GAMING CORP CALLABLE NOTES FIXED 6. SEMI-ANN. 6.375% 04/01/2026 185,063 185,129
175,000.000

103557AA2 BOYNE USA INC CALLABLE NOTES FIXED 7.25% SEMI-ANN. 7.250% 05/01/2025 254,200 271,394
251,000.000

05578DAR3 BPCE SA MEDIUM TERM NOTE FIXED 2.25% 27/ SEMI-ANN. 2.250% 01/27/2020 689,178 699,356
700,000.000

10524PAB6 BRAND INDUSTRIAL SERVICES INC CALLABLE N SEMI-ANN. 8.500% 07/15/2025 26,188 22,656
25,000.000

96812TAB8 BRAZOS VALLEY LONGHORN LLC / BRAZOS VALL SEMI-ANN. 6.875% 02/01/2025 25,688 23,500
25,000.000

11284DAA3 BROOKFIELD PROPERTY REIT INC / BPR CUMUL SEMI-ANN. 5.750% 05/15/2026 25,000 25,750
25,000.000

11680JAA0 BRUIN E&P PARTNERS LLC CALLABLE NOTES FI SEMI-ANN. 8.875% 08/01/2023 50,000 42,875
50,000.000

12008RAJ6 BUILDERS FIRSTSOURCE INC CALLABLE NOTES SEMI-ANN. 5.625% 09/01/2024 24,938 25,688
25,000.000
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12008RAM9 BUILDERS FIRSTSOURCE INC CALLABLE NOTES SEMI-ANN. 6.750% 06/01/2027 25,000 26,375
25,000.000

LX1616940 BWay Holding Company - LX1616940 QUARTERLY 0.000% 04/03/2024 310,926 315,659
325,982.890

LX1615980 CenturyLink, Inc. - LX1615980 QUARTERLY 0.000% 01/31/2025 393,150 387,512
395,979.920

LX1732210 Consolidated Energy TL B - LX1732210 SEMI-ANN. 0.000% 05/07/2025 97,455 98,800
101,203.220

12686CBB4 CABLEVISION SYSTEMS CORP CALLABLE NOTES SEMI-ANN. 5.875% 09/15/2022 73,854 77,700
74,000.000

12958RAD9 CALFRAC HOLDINGS LP CALLABLE NOTES FIXED SEMI-ANN. 8.500% 06/15/2026 25,000 17,438
25,000.000

13057QAG2 CALIFORNIA RESOURCES CORP CALLABLE NOTES SEMI-ANN. 8.000% 12/15/2022 120,063 113,063
150,000.000

5D5130B CALIFORNIA RESOURCES CORPORATION LOAN/TE SEMI-ANN. 0.000% 11/09/2022 24,766 23,969
25,000.000

13123XAT9 CALLON PETROLEUM CO CALLABLE NOTES FIXED SEMI-ANN. 6.125% 10/01/2024 31,474 31,310
31,000.000

131347CK0 CALPINE CORP CALLABLE NOTES FIXED 5.25% SEMI-ANN. 5.250% 06/01/2026 49,938 50,813
50,000.000

131347CE4 CALPINE CORP CALLABLE NOTES FIXED 5.375% SEMI-ANN. 5.375% 01/15/2023 23,836 25,290
25,000.000

131347CC8 CALPINE CORP CALLABLE NOTES FIXED 5.875% SEMI-ANN. 5.875% 01/15/2024 24,813 25,563
25,000.000

131347CA2 CALPINE CORP CALLABLE NOTES FIXED 6% 15/ SEMI-ANN. 6.000% 01/15/2022 50,563 50,250
50,000.000

131477AL5 CALUMET SPECIALTY PRODUCTS PARTNERS LP / SEMI-ANN. 7.625% 01/15/2022 131,920 131,580
136,000.000

131477AQ4 CALUMET SPECIALTY PRODUCTS PARTNERS LP / SEMI-ANN. 7.750% 04/15/2023 191,520 183,840
192,000.000

13323AAA8 CAMELOT FINANCE SA CALLABLE NOTES FIXED SEMI-ANN. 7.875% 10/15/2024 52,391 52,438
50,000.000
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14040HBP9 CAPITAL ONE FINANCIAL CORP CALLABLE NOTE SEMI-ANN. 2.500% 05/12/2020 106,590 107,104
107,000.000

14042RBU4 CAPITAL ONE NA CALLABLE BOND VARIABLE 13 QUARTERLY FLOATING 09/13/2019 1,000,030 1,000,900
1,000,000.000

14282LAC7 CARLSON TRAVEL INC CALLABLE NOTES FIXED SEMI-ANN. 9.500% 12/15/2024 235,935 256,358
257,000.000

144577AH6 CARRIZO OIL & GAS INC CALLABLE NOTES FIX SEMI-ANN. 6.250% 04/15/2023 25,578 24,125
25,000.000

146900AM7 CASCADES INC CALLABLE NOTES FIXED 5.5% 1 SEMI-ANN. 5.500% 07/15/2022 25,250 25,094
25,000.000

1248EPAZ6 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.125% 02/15/2023 25,438 25,395
25,000.000

1248EPBZ5 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 4.000% 03/01/2023 25,031 25,078
25,000.000

1248EPBF9 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.125% 05/01/2023 50,750 51,047
50,000.000

1248EPBP7 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.875% 04/01/2024 26,125 26,125
25,000.000

1248EPBM4 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.750% 02/15/2026 128,531 131,094
125,000.000

1248EPBK8 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.875% 05/01/2027 352,750 369,250
350,000.000

1248EPBX0 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.000% 02/01/2028 410,234 445,194
437,000.000

1248EPCB7 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 5.375% 06/01/2029 76,313 77,438
75,000.000

12508EAG6 CDK GLOBAL INC CALLABLE NOTES FIXED 5.87 SEMI-ANN. 5.875% 06/15/2026 25,000 26,438
25,000.000

12513GBC2 CDW LLC / CDW FINANCE CORP CALLABLE NOTE SEMI-ANN. 5.000% 09/01/2025 24,500 25,938
25,000.000

150191AJ3 CEDAR FAIR LP / CANADA'S WONDERLAND CO / SEMI-ANN. 5.375% 06/01/2024 25,688 25,688
25,000.000
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15135BAD3 CENTENE CORP CALLABLE NOTES FIXED 4.75% SEMI-ANN. 4.750% 05/15/2022 25,250 25,531
25,000.000

15135BAF8 CENTENE CORP CALLABLE NOTES FIXED 5.625% SEMI-ANN. 5.625% 02/15/2021 25,563 25,469
25,000.000

15135BAH4 CENTENE CORP CALLABLE NOTES FIXED 6.125% SEMI-ANN. 6.125% 02/15/2024 184,844 183,313
175,000.000

153527AL0 CENTRAL GARDEN & PET CO CALLABLE NOTES F SEMI-ANN. 6.125% 11/15/2023 52,250 51,875
50,000.000

153527AM8 CENTRAL GARDEN & PET CO CALLABLE NOTES F SEMI-ANN. 5.125% 02/01/2028 23,344 24,563
25,000.000

156ESCAN5 CENTURY COMMUNICATIONS CORP SR DISC NT 0 SEMI-ANN. 0.000% 01/15/2008 810,813 0
1,450,000.000

156ESCAH8 CENTURY COMMUNICATIONS CORP SR NT 8.875% SEMI-ANN. 8.875% 01/15/2007 0 0
662,000.000

156504AJ1 CENTURY COMMUNITIES INC CALLABLE NOTES F SEMI-ANN. 6.750% 06/01/2027 25,000 25,344
25,000.000

156700AS5 CENTURYLINK INC CALLABLE NOTES FIXED 5.8 SEMI-ANN. 5.800% 03/15/2022 25,594 26,063
25,000.000

12527GAF0 CF INDUSTRIES INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.150% 03/15/2034 23,469 24,438
25,000.000

12527GAE3 CF INDUSTRIES INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.375% 03/15/2044 21,156 23,445
25,000.000

12527GAB9 CF INDUSTRIES INC CALLABLE NOTES FIXED 7 SEMI-ANN. 7.125% 05/01/2020 53,250 51,625
RATINGS: B1 BB+ 50,000.000

15942RAF6 CHAPARRAL ENERGY INC CALLABLE NOTES FIXE SEMI-ANN. 8.750% 07/15/2023 14,938 15,063
25,000.000

159864AC1 CHARLES RIVER LABORATORIES INTERNATIONAL SEMI-ANN. 5.500% 04/01/2026 25,000 26,188
25,000.000

16412XAC9 CHENIERE CORPUS CHRISTI HOLDINGS LLC CAL SEMI-ANN. 5.875% 03/31/2025 131,875 139,219
125,000.000

16412XAG0 CHENIERE CORPUS CHRISTI HOLDINGS LLC CAL SEMI-ANN. 5.125% 06/30/2027 25,250 27,133
25,000.000
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16411QAB7 CHENIERE ENERGY PARTNERS LP FIXED NOTES SEMI-ANN. 5.250% 10/01/2025 24,188 25,844
25,000.000

165167CF2 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 6.625% 08/15/2020 51,270 50,375
50,000.000

165167DA2 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 7.000% 10/01/2024 149,250 134,531
150,000.000

165167CU9 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 8.000% 01/15/2025 71,706 69,563
75,000.000

165167CZ8 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 8.000% 06/15/2027 22,375 21,969
25,000.000

166754AM3 CHEVRON PHILLIPS CHEMICAL CO LLC / CHEVR SEMI-ANN. 2.450% 05/01/2020 653,568 653,137
654,000.000

17027NAA0 CHOBANI LLC / CHOBANI FINANCE CORP INC C SEMI-ANN. 7.500% 04/15/2025 22,094 23,375
25,000.000

12543DAV2 CHS/COMMUNITY HEALTH SYSTEMS INC CALLABL SEMI-ANN. 6.875% 02/01/2022 12,125 16,875
25,000.000

171484AG3 CHURCHILL DOWNS INC CALLABLE NOTES FIXED SEMI-ANN. 5.500% 04/01/2027 25,000 26,172
25,000.000

172441AX5 CINEMARK USA INC CALLABLE NOTES FIXED 5. SEMI-ANN. 5.125% 12/15/2022 25,313 25,375
25,000.000

125581GR3 CIT GROUP INC CALLABLE NOTES FIXED 5% 01 SEMI-ANN. 5.000% 08/01/2023 77,063 80,063
75,000.000

17302WAA6 CITGO HOLDING INC CALLABLE NOTES FIXED 1 SEMI-ANN. 10.750% 02/15/2020 765,884 752,445
727,000.000

17401QAG6 CITIZENS BANK NA/PROVIDENCE RI CALLABLE SEMI-ANN. 2.250% 03/02/2020 407,014 409,449
410,000.000

0D7081B CITYCENTER HOLDINGS LLC LOAN/TERM LX1627 SEMI-ANN. 0.000% 04/07/2024 24,715 24,612
24,685.150

184496AN7 CLEAN HARBORS INC CALLABLE NOTES FIXED 4 SEMI-ANN. 4.875% 07/15/2027 78,000 79,275
78,000.000

184496AP2 CLEAN HARBORS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.125% 07/15/2029 35,000 35,700
35,000.000
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18451QAN8 CLEAR CHANNEL WORLDWIDE HOLDINGS INC CAL SEMI-ANN. 9.250% 02/15/2024 169,000 183,365
169,000.000

18538RAG8 CLEARWATER PAPER CORP CALLABLE NOTES FIX SEMI-ANN. 4.500% 02/01/2023 210,650 209,000
220,000.000

18538RAH6 CLEARWATER PAPER CORP CALLABLE NOTES FIX SEMI-ANN. 5.375% 02/01/2025 72,938 68,063
75,000.000

62943WAB5 CLEARWAY ENERGY OPERATING LLC CALLABLE N SEMI-ANN. 5.375% 08/15/2024 25,031 25,438
25,000.000

62943WAE9 CLEARWAY ENERGY OPERATING LLC CALLABLE N SEMI-ANN. 5.000% 09/15/2026 24,000 24,543
25,000.000

18539UAA3 CLEARWAY ENERGY OPERATING LLC NOTES SEMI-ANN. 5.750% 10/15/2025 25,000 25,469
25,000.000

185401AG1 CLEAVER-BROOKS INC CALLABLE NOTES FIXED SEMI-ANN. 7.875% 03/01/2023 263,750 238,803
250,000.000

18683KAM3 CLEVELAND-CLIFFS INC CALLABLE NOTES FIXE SEMI-ANN. 5.750% 03/01/2025 12,752 12,903
13,000.000

185899AC5 CLEVELAND-CLIFFS INC CALLABLE NOTES FIXE SEMI-ANN. 5.875% 06/01/2027 24,031 24,313
25,000.000

18911YAA3 CLOUD CRANE LLC CALLABLE NOTES FIXED 10. SEMI-ANN. 10.125% 08/01/2024 27,688 26,938
25,000.000

18911XAB3 CLOUD PEAK ENERGY RESOURCES LLC / CLOUD SEMI-ANN. 12.000% 11/01/2021 12,563 3,250
25,000.000

18911XAA5 CLOUD PEAK ENERGY RESOURCES LLC / CLOUD SEMI-ANN. 6.375% 03/15/2024 2,125 250
25,000.000

7E2271B CLOUD PEAK ENRGY RES/FIN - DIP TL BL2992 MONTHLY 0.000% 02/15/2020 7,436 8,349
8,287.120

12621EAL7 CNO FINANCIAL GROUP INC CALLABLE NOTES F SEMI-ANN. 5.250% 05/30/2029 325,000 351,813
325,000.000

12654TAA8 CNX MIDSTREAM PARTNERS LP / CNX MIDSTREA SEMI-ANN. 6.500% 03/15/2026 25,000 23,750
25,000.000

192108BB3 COEUR MINING INC CALLABLE NOTES FIXED 5. SEMI-ANN. 5.875% 06/01/2024 24,344 24,344
25,000.000
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19240CAA1 COGENT COMMUNICATIONS GROUP INC CALLABLE SEMI-ANN. 5.375% 03/01/2022 76,969 77,625
75,000.000

15723RAC8 COLFAX CORP CALLABLE NOTES FIXED 6.375% SEMI-ANN. 6.375% 02/15/2026 120,000 128,550
120,000.000

15723RAA2 COLFAX CORP CALLABLE NOTES FIXED 6% 15/F SEMI-ANN. 6.000% 02/15/2024 106,000 112,095
106,000.000

20338QAD5 COMMSCOPE INC CALLABLE NOTES FIXED 6% 01 SEMI-ANN. 6.000% 03/01/2026 99,000 101,475
99,000.000

20338QAA1 COMMSCOPE INC CALLABLE NOTES FIXED 8.25% SEMI-ANN. 8.250% 03/01/2027 313,219 317,803
312,000.000

20337YAA5 COMMSCOPE TECHNOLOGIES LLC CALLABLE NOTE SEMI-ANN. 6.000% 06/15/2025 104,500 93,721
100,000.000

5E2273B COMMSCOPE, INC. LX178454 TERM LOAN B SEMI-ANN. 0.000% 02/06/2026 24,650 24,963
25,000.000

9D6088B CONSOLIDATED ENERGY - 1ST LIEN TL BL2687 SEMI-ANN. 0.000% 05/07/2025 49,376 48,696
49,500.000

20914UAD8 CONSOLIDATED ENERGY FINANCE SA CALLABLE SEMI-ANN. 6.875% 06/15/2025 175,703 175,131
171,000.000

21627UAA0 COOKE OMEGA INVESTMENTS INC / ALPHA VESS SEMI-ANN. 8.500% 12/15/2022 25,313 24,375
25,000.000

22282EAH5 COVANTA HOLDING CORP CALLABLE NOTES FIXE SEMI-ANN. 6.000% 01/01/2027 25,750 26,031
25,000.000

22304LAA8 COVEY PARK ENERGY LLC / COVEY PARK FINAN SEMI-ANN. 7.500% 05/15/2025 25,055 18,000
25,000.000

226373AL2 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTW SEMI-ANN. FLOATING 04/01/2023 51,250 51,000
50,000.000

226373AP3 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTW SEMI-ANN. 5.750% 04/01/2025 25,188 25,313
25,000.000

226373AQ1 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTW SEMI-ANN. 5.625% 05/01/2027 25,000 24,875
25,000.000

228701AF5 CROWNROCK LP / CROWNROCK FINANCE INC CAL SEMI-ANN. 5.625% 10/15/2025 50,043 50,125
50,000.000

FD491 PAGE 21
SCHEDULE H (FORM 5500 - 4I-1) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF ASSETS HELD FOR
INVESTMENT PURPOSES AT END OF YEAR BASE CURRENCY: USD AS OF JUNE 30,2019

JPMorgan Investor Services Delta Pilots Disability and Survivorship Plan

EIN: 58-0218548

Plan Number: 504

June 30, 2019



IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

126307AZ0 CSC HOLDINGS LLC CALLABLE NOTES FIXED 6. SEMI-ANN. 6.500% 02/01/2029 211,750 218,250
200,000.000

126307AY3 CSC HOLDINGS LLC CALLABLE NOTES FIXED 7. SEMI-ANN. 7.500% 04/01/2028 302,000 331,536
302,000.000

23062PAE1 CUMBERLAND FARMS INC CALLABLE NOTES FIXE SEMI-ANN. 6.750% 05/01/2025 52,625 53,337
50,000.000

126650DA5 CVS HEALTH CORP CALLABLE NOTES FIXED 3.1 SEMI-ANN. 3.125% 03/09/2020 1,752,144 1,756,017
1,750,000.000

23283PAK0 CYRUSONE LP / CYRUSONE FINANCE CORP CALL SEMI-ANN. 5.375% 03/15/2027 24,875 26,344
25,000.000

25213YAG0 DexKo Global Inc. - 25213YAG0 SEMI-ANN. 0.000% 07/24/2025 255,414 251,369
251,368.960

23371DAA2 DAE FUNDING LLC CALLABLE NOTES FIXED 4.5 SEMI-ANN. 4.500% 08/01/2022 100,081 101,625
100,000.000

23371DAC8 DAE FUNDING LLC CALLABLE NOTES FIXED 4% SEMI-ANN. 4.000% 08/01/2020 25,031 25,258
25,000.000

233851AR5 DAIMLER FINANCE NORTH AMERICA LLC CALLAB SEMI-ANN. 2.250% 07/31/2019 992,729 999,580
1,000,000.000

233851DG6 DAIMLER FINANCE NORTH AMERICA LLC CALLAB SEMI-ANN. 3.100% 05/04/2020 499,235 502,660
500,000.000

23311RAD8 DCP MIDSTREAM OPERATING LP CALLABLE NOTE SEMI-ANN. 5.350% 03/15/2020 25,488 25,344
RATINGS: BAA2 BBB 25,000.000

23311VAB3 DCP MIDSTREAM OPERATING LP CALLABLE NOTE SEMI-ANN. 4.950% 04/01/2022 25,375 25,938
25,000.000

23311VAH0 DCP MIDSTREAM OPERATING LP CALLABLE NOTE SEMI-ANN. 5.125% 05/15/2029 25,000 25,688
25,000.000

25272KAU7 DELL INTERNATIONAL LLC / EMC CORP CALLAB SEMI-ANN. 5.875% 06/15/2021 307,670 304,980
300,000.000

25272KAW3 DELL INTERNATIONAL LLC / EMC CORP CALLAB SEMI-ANN. 7.125% 06/15/2024 52,780 52,787
50,000.000

24718PAA5 DELPHI TECHNOLOGIES PLC CALLABLE NOTES F SEMI-ANN. 5.000% 10/01/2025 49,125 44,625
50,000.000
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247916AN9 DENBURY RESOURCES INC CALLABLE CONVERTIB SEMI-ANN. 6.375% 12/31/2024 23,916 11,615
18,000.000

247916AM1 DENBURY RESOURCES INC CALLABLE NOTES FIX SEMI-ANN. 7.750% 02/15/2024 40,897 21,580
26,000.000

247916AH2 DENBURY RESOURCES INC CALLABLE NOTES FIX SEMI-ANN. 9.250% 03/31/2022 52,000 47,000
50,000.000

25382DAA4 DIGICEL GROUP ONE LTD CALLABLE NOTES FIX SEMI-ANN. 8.250% 12/30/2022 68,193 42,350
77,000.000

25382FAB7 DIGICEL GROUP TWO LTD CALLABLE NOTES FIX SEMI-ANN. 8.250% 09/30/2022 86,791 21,560
98,000.000

25470XAJ4 DISH DBS CORP CALLABLE NOTES FIXED 5.875 SEMI-ANN. 5.875% 07/15/2022 24,625 25,375
25,000.000

25470XAW5 DISH DBS CORP CALLABLE NOTES FIXED 5.875 SEMI-ANN. 5.875% 11/15/2024 69,250 70,500
75,000.000

25470XAY1 DISH DBS CORP CALLABLE NOTES FIXED 7.75% SEMI-ANN. 7.750% 07/01/2026 229,987 250,260
258,000.000

25470XAB1 DISH DBS CORP CALLABLE NOTES FIXED 7.875 SEMI-ANN. 7.875% 09/01/2019 25,225 25,094
RATINGS: BA3 BB- 25,000.000

25787GAC4 DONNELLEY FINANCIAL SOLUTIONS INC CALLAB SEMI-ANN. 8.250% 10/15/2024 24,938 25,875
25,000.000

26483EAJ9 DUN & BRADSTREET CORP/THE CALLABLE NOTES SEMI-ANN. 6.875% 08/15/2026 25,000 26,313
25,000.000

26959XAA1 EAGLE HOLDING CO II LLC CALLABLE NOTES F SEMI-ANN. FLOATING 05/15/2022 50,750 50,500
50,000.000

LX1530860 EFS Cogen Holdings I LLC - LX1530860 SEMI-ANN. 0.000% 06/28/2023 221,449 221,727
222,143.880

26854XAB5 EIG INVESTORS CORP CALLABLE NOTES FIXED SEMI-ANN. 10.875% 02/01/2024 340,545 329,660
311,000.000

28414HAC7 ELANCO ANIMAL HEALTH INC CALLABLE NOTES SEMI-ANN. 4.272% 08/28/2023 25,000 26,095
25,000.000

28470RAF9 ELDORADO RESORTS INC CALLABLE NOTES FIXE SEMI-ANN. 6.000% 04/01/2025 51,031 52,563
50,000.000
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28470RAG7 ELDORADO RESORTS INC CALLABLE NOTES FIXE SEMI-ANN. 6.000% 09/15/2026 24,406 27,313
25,000.000

28470RAC6 ELDORADO RESORTS INC CALLABLE NOTES FIXE SEMI-ANN. 7.000% 08/01/2023 26,455 26,125
25,000.000

29078EAA3 EMBARQ CORP CALLABLE NOTES FIXED 7.995% SEMI-ANN. 7.995% 06/01/2036 72,031 72,587
RATINGS: BAA3 BBB- 75,000.000

29250NAP0 ENBRIDGE INC NOTES VARIABLE 15/JUN/2020 QUARTERLY FLOATING 06/15/2020 652,000 651,768
650,000.000

29273EAC2 ENDO DAC / ENDO FINANCE LLC / ENDO FINCO SEMI-ANN. 6.000% 07/15/2023 37,950 31,680
44,000.000

29273EAA6 ENDO DAC / ENDO FINANCE LLC / ENDO FINCO SEMI-ANN. FLOATING 02/01/2025 191,554 160,800
240,000.000

29272WAA7 ENERGIZER HOLDINGS INC CALLABLE NOTES FI SEMI-ANN. 6.375% 07/15/2026 25,234 25,688
25,000.000

29272WAB5 ENERGIZER HOLDINGS INC CALLABLE NOTES FI SEMI-ANN. 7.750% 01/15/2027 134,290 139,195
129,000.000

29278NAL7 ENERGY TRANSFER OPERATING LP BOND FIXED SEMI-ANN. 4.250% 03/15/2023 24,594 26,098
25,000.000

29278NAK9 ENERGY TRANSFER OPERATING LP CALLABLE BO SEMI-ANN. 7.500% 10/15/2020 162,633 159,107
150,000.000

29336UAC1 ENLINK MIDSTREAM PARTNERS LP CALLABLE NO SEMI-ANN. 5.600% 04/01/2044 21,750 22,938
25,000.000

29336UAG2 ENLINK MIDSTREAM PARTNERS LP CALLABLE NO SEMI-ANN. 5.450% 06/01/2047 21,938 21,375
25,000.000

29355XAG2 ENPRO INDUSTRIES INC CALLABLE NOTES FIXE SEMI-ANN. 5.750% 10/15/2026 25,000 25,563
25,000.000

29358QAH2 ENSCO ROWAN PLC CALLABLE NOTES FIXED 7.7 SEMI-ANN. 7.750% 02/01/2026 23,906 18,625
25,000.000

29359NAA3 ENSIGN DRILLING INC CALLABLE NOTES FIXED SEMI-ANN. 9.250% 04/15/2024 25,000 24,625
25,000.000

29390WAA4 ENTERPRISE DEVELOPMENT AUTHORITY/THE CAL SEMI-ANN. 12.000% 07/15/2024 24,250 27,125
25,000.000
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29373TAA2 ENVISION HEALTHCARE CORP CALLABLE NOTES SEMI-ANN. 8.750% 10/15/2026 346,090 257,378
369,000.000

29977HAB6 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 9.375% 05/01/2020 19,719 2,625
25,000.000

268787AD0 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 6.375% 06/15/2023 16,750 500
25,000.000

268787AH1 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 9.375% 05/01/2024 15,101 4,588
20,000.000

268787AF5 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 8.000% 02/15/2025 45,175 14,138
65,000.000

268787AJ7 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 7.750% 05/15/2026 201,000 178,988
201,000.000

29444UAM8 EQUINIX INC CALLABLE NOTES FIXED 5.375% SEMI-ANN. 5.375% 04/01/2023 102,094 102,000
100,000.000

29444UAQ9 EQUINIX INC CALLABLE NOTES FIXED 5.875% SEMI-ANN. 5.875% 01/15/2026 50,750 52,938
50,000.000

26907YAA2 ESH HOSPITALITY INC CALLABLE NOTES FIXED SEMI-ANN. 5.250% 05/01/2025 25,125 25,594
25,000.000

30034VAB4 EVERI PAYMENTS INC CALLABLE NOTES FIXED SEMI-ANN. 7.500% 12/15/2025 76,500 78,375
75,000.000

811054AG0 EW SCRIPPS CO/THE CALLABLE NOTES FIXED 5 SEMI-ANN. 5.125% 05/15/2025 24,250 24,125
25,000.000

30162RAA9 EXELA INTERMEDIATE LLC / EXELA FINANCE I SEMI-ANN. 10.000% 07/15/2023 25,531 20,281
25,000.000

30227KAE9 EXTERRAN ENERGY SOLUTIONS LP / EES FINAN SEMI-ANN. 8.125% 05/01/2025 26,766 25,313
25,000.000

30227MAB1 EXTRACTION OIL & GAS INC CALLABLE NOTES SEMI-ANN. 5.625% 02/01/2026 48,313 40,250
50,000.000

31659HAQ4 Fieldwood Energy LLC - 31659HAQ4 SEMI-ANN. 0.000% 04/11/2022 406,000 372,562
400,000.000

30575FAA6 FAIRSTONE FINANCIAL INC CALLABLE NOTES F SEMI-ANN. 7.875% 07/15/2024 49,742 50,938
50,000.000
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315786AC7 FIDELITY & GUARANTY LIFE HOLDINGS INC CA SEMI-ANN. 5.500% 05/01/2025 49,750 51,875
50,000.000

319963BN3 FIRST DATA CORP CALLABLE NOTES FIXED 5.3 SEMI-ANN. 5.375% 08/15/2023 25,400 25,450
25,000.000

32008DAB2 FIRST DATA CORP CALLABLE NOTES FIXED 5.7 SEMI-ANN. 5.750% 01/15/2024 100,875 102,813
100,000.000

32008DAA4 FIRST DATA CORP CALLABLE NOTES FIXED 5% SEMI-ANN. 5.000% 01/15/2024 25,563 25,613
25,000.000

335934AP0 FIRST QUANTUM MINERALS LTD CALLABLE NOTE SEMI-ANN. 6.500% 03/01/2024 192,000 187,000
200,000.000

335934AL9 FIRST QUANTUM MINERALS LTD CALLABLE NOTE SEMI-ANN. 7.500% 04/01/2025 417,585 398,790
422,000.000

33936YAC9 FLEX ACQUISITION CO INC CALLABLE NOTES F SEMI-ANN. 7.875% 07/15/2026 25,000 23,000
25,000.000

346232AD3 FORESTAR GROUP INC CALLABLE NOTES FIXED SEMI-ANN. 8.000% 04/15/2024 25,000 26,219
25,000.000

34960PAB7 FORTRESS TRANSPORTATION & INFRASTRUCTURE SEMI-ANN. 6.500% 10/01/2025 24,625 25,750
25,000.000

35671DBH7 FREEPORT-MCMORAN INC CALLABLE NOTES FIXE SEMI-ANN. 4.000% 11/14/2021 24,750 25,469
25,000.000

35671DBJ3 FREEPORT-MCMORAN INC CALLABLE NOTES FIXE SEMI-ANN. 5.400% 11/14/2034 46,109 47,875
50,000.000

35906AAW8 FRONTIER COMMUNICATIONS CORP CALLABLE NO SEMI-ANN. 10.500% 09/15/2022 221,115 169,375
250,000.000

35906ABC1 FRONTIER COMMUNICATIONS CORP CALLABLE NO SEMI-ANN. 8.000% 04/01/2027 26,031 26,000
25,000.000

362438AA1 GARDA WORLD SECURITY CORP CALLABLE NOTES SEMI-ANN. 8.750% 05/15/2025 105,750 98,750
100,000.000

366651AB3 GARTNER INC CALLABLE NOTES FIXED 5.125% SEMI-ANN. 5.125% 04/01/2025 25,250 25,638
25,000.000

36760BAE9 GATEWAY CASINOS & ENTERTAINMENT LTD CALL SEMI-ANN. 8.250% 03/01/2024 25,500 26,313
25,000.000
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8D1336B GATEWAY CASINOS AND ENTERTAINMENT - TERM SEMI-ANN. 0.000% 03/13/2025 24,719 24,503
24,750.000

36166TAA8 GCI LLC CALLABLE NOTES FIXED 6.625% 15/J SEMI-ANN. 6.625% 06/15/2024 50,313 52,390
50,000.000

37185LAK8 GENESIS ENERGY LP / GENESIS ENERGY FINAN SEMI-ANN. 6.250% 05/15/2026 393,600 394,625
410,000.000

37247DAM8 GENWORTH HOLDINGS INC CALLABLE NOTES FIX SEMI-ANN. 7.700% 06/15/2020 50,906 50,125
50,000.000

361841AD1 GLP CAPITAL LP / GLP FINANCING II INC CA SEMI-ANN. 4.875% 11/01/2020 76,625 76,302
75,000.000

38016LAA3 GO DADDY OPERATING CO LLC / GD FINANCE C SEMI-ANN. 5.250% 12/01/2027 50,375 51,750
50,000.000

380355AB3 GOEASY LTD CALLABLE NOTES FIXED 7.875% 0 SEMI-ANN. 7.875% 11/01/2022 26,188 26,188
25,000.000

381013AA9 GOLDEN ENTERTAINMENT INC CALLABLE NOTES SEMI-ANN. 7.625% 04/15/2026 25,000 25,563
25,000.000

38113YAE9 GOLDEN NUGGET INC CALLABLE NOTES FIXED 6 SEMI-ANN. 6.750% 10/15/2024 25,063 25,750
25,000.000

38113YAC3 GOLDEN NUGGET INC CALLABLE NOTES FIXED 8 SEMI-ANN. 8.750% 10/01/2025 268,077 270,255
258,000.000

389375AJ5 GRAY TELEVISION INC CALLABLE NOTES FIXED SEMI-ANN. 5.875% 07/15/2026 122,313 129,688
125,000.000

389284AA8 GRAY TELEVISION INC CALLABLE NOTES FIXED SEMI-ANN. 7.000% 05/15/2027 26,500 27,063
25,000.000

397624AH0 GREIF INC CALLABLE NOTES FIXED 6.5% 01/M SEMI-ANN. 6.500% 03/01/2027 25,000 25,813
25,000.000

398433AH5 GRIFFON CORP CALLABLE NOTES FIXED 5.25% SEMI-ANN. 5.250% 03/01/2022 101,250 99,500
100,000.000

398545AA1 GRINDING MEDIA INC / MOLY-COP ALTASTEEL SEMI-ANN. 7.375% 12/15/2023 26,584 23,688
25,000.000

402635AL0 GULFPORT ENERGY CORP CALLABLE NOTES FIXE SEMI-ANN. 6.375% 05/15/2025 42,219 38,688
50,000.000
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412690AD1 HARLAND CLARKE HOLDINGS CORP CALLABLE NO SEMI-ANN. 6.875% 03/01/2020 65,120 63,120
64,000.000

418751AA1 HAT HOLDINGS I LLC / HAT HOLDINGS II LLC SEMI-ANN. 5.250% 07/15/2024 25,000 25,500
25,000.000

40412CAC5 HCA HOLDINGS INC CALLABLE NOTES FIXED 6. SEMI-ANN. 6.250% 02/15/2021 103,956 104,750
100,000.000

404121AH8 HCA INC CALLABLE NOTES FIXED 5.375% 01/S SEMI-ANN. 5.375% 09/01/2026 50,469 53,875
50,000.000

404121AG0 HCA INC CALLABLE NOTES FIXED 5.875% 01/M SEMI-ANN. 5.875% 05/01/2023 79,969 81,554
75,000.000

404121AD7 HCA INC CALLABLE NOTES FIXED 7.5% 15/FEB SEMI-ANN. 7.500% 02/15/2022 220,931 220,500
200,000.000

421924BK6 HEALTHSOUTH CORP CALLABLE NOTES FIXED 5. SEMI-ANN. 5.750% 11/01/2024 23,374 23,421
23,000.000

422704AD8 HECLA MINING CO CALLABLE NOTES FIXED 6.8 SEMI-ANN. 6.875% 05/01/2021 191,639 189,946
199,000.000

42824CAZ2 HEWLETT PACKARD ENTERPRISE CO CALLABLE N SEMI-ANN. 2.100% 10/04/2019 743,738 748,950
750,000.000

428303AM3 HEXION INC / HEXION NOVA SCOTIA FINANCE SEMI-ANN. 9.000% 11/15/2020 18,719 4,250
25,000.000

42829LAD6 HEXION INC CALLABLE NOTES FIXED 10.375% SEMI-ANN. 10.375% 02/01/2022 49,063 39,000
50,000.000

42829LAE4 HEXION INC CALLABLE NOTES FIXED 13.75% 0 SEMI-ANN. 13.750% 02/01/2022 21,000 4,313
25,000.000

42829LAF1 HEXION INC CALLABLE NOTES FIXED 7.875% 1 SEMI-ANN. 7.875% 07/15/2027 25,313 25,188
25,000.000

431318AS3 HILCORP ENERGY I LP / HILCORP FINANCE CO SEMI-ANN. 6.250% 11/01/2028 25,094 25,156
25,000.000

432833AD3 HILTON DOMESTIC OPERATING CO INC CALLABL SEMI-ANN. 5.125% 05/01/2026 99,766 104,375
100,000.000

432833AE1 HILTON DOMESTIC OPERATING CO INC CALLABL SEMI-ANN. 4.875% 01/15/2030 25,000 25,750
25,000.000
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8E1712B HILTON WORLDWIDE FINANCE LL LX181074 LOA SEMI-ANN. 0.000% 06/17/2026 74,500 75,128
75,000.000

432891AH2 HILTON WORLDWIDE FINANCE LLC / HILTON WO SEMI-ANN. 4.625% 04/01/2025 25,094 25,594
25,000.000

44267DAB3 HOWARD HUGHES CORP/THE CALLABLE NOTES FI SEMI-ANN. 5.375% 03/15/2025 23,875 25,719
25,000.000

9D2331B HUB INTERNATIONAL LTD - TERM LOAN B BL26 SEMI-ANN. 0.000% 04/25/2025 24,750 24,175
24,750.000

444454AF9 HUGHES SATELLITE SYSTEMS CORP CALLABLE N SEMI-ANN. 6.625% 08/01/2026 444,338 465,704
443,000.000

445587AC2 HUNT COS INC CALLABLE NOTES FIXED 6.25% SEMI-ANN. 6.250% 02/15/2026 24,375 23,594
25,000.000

LX1661370 Immucor, Inc. - LX1661370 SEMI-ANN. 0.000% 06/15/2021 286,650 293,633
294,000.230

449253AB9 IAA INC CALLABLE NOTES FIXED 5.5% 15/JUN SEMI-ANN. 5.500% 06/15/2027 25,313 26,000
25,000.000

450913AE8 IAMGOLD CORP CALLABLE NOTES FIXED 7% 15/ SEMI-ANN. 7.000% 04/15/2025 144,686 151,110
146,000.000

451102AX5 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 6.000% 08/01/2020 25,125 25,038
25,000.000

451102BF3 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 5.875% 02/01/2022 25,344 25,250
25,000.000

451102BQ9 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 6.375% 12/15/2025 361,545 366,467
359,000.000

451102BR7 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 6.250% 05/15/2026 375,692 380,156
375,000.000

45174HBC0 IHEARTCOMMUNICATIONS INC CALLABLE NOTES SEMI-ANN. 6.375% 05/01/2026 26,031 26,531
25,000.000

45672NAG6 INFOR US INC CALLABLE NOTES FIXED 6.5% 1 SEMI-ANN. 6.500% 05/15/2022 204,020 203,520
200,000.000

45827AAD5 INTELSAT CONNECT FINANCE SA CALLABLE NOT SEMI-ANN. 9.500% 02/15/2023 178,416 160,185
181,000.000
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45824TBA2 INTELSAT JACKSON HOLDINGS SA CALLABLE NO SEMI-ANN. 8.500% 10/15/2024 425,094 420,750
425,000.000

45824TAY1 INTELSAT JACKSON HOLDINGS SA CALLABLE NO SEMI-ANN. 9.750% 07/15/2025 109,211 114,240
112,000.000

458204AQ7 INTELSAT LUXEMBOURG SA CALLABLE BOND FIX SEMI-ANN. 8.125% 06/01/2023 41,063 38,625
50,000.000

748767AF7 IQVIA INC CALLABLE NOTES FIXED 4.875% 15 SEMI-ANN. 4.875% 05/15/2023 24,781 25,656
25,000.000

0E3895B IQVIA INC. LX173964 2018 USD TERM LOAN B SEMI-ANN. 0.000% 06/07/2025 24,632 24,773
24,874.380

44988MAA3 IRB HOLDING CORP CALLABLE NOTES FIXED 6. SEMI-ANN. 6.750% 02/15/2026 47,500 50,125
50,000.000

465740AA6 ITRON INC CALLABLE NOTES FIXED 5% 15/JAN SEMI-ANN. 5.000% 01/15/2026 149,625 153,375
150,000.000

46647DAA1 JACK OHIO FINANCE LLC / JACK OHIO FINANC SEMI-ANN. 6.750% 11/15/2021 51,375 51,360
50,000.000

46647DAB9 JACK OHIO FINANCE LLC / JACK OHIO FINANC SEMI-ANN. 10.250% 11/15/2022 54,750 53,625
50,000.000

469815AH7 JACOBS ENTERTAINMENT INC CALLABLE NOTES SEMI-ANN. 7.875% 02/01/2024 26,375 26,594
25,000.000

47032FAA7 JAMES HARDIE INTERNATIONAL FINANCE DAC C SEMI-ANN. 4.750% 01/15/2025 98,980 102,263
101,000.000

47032FAB5 JAMES HARDIE INTERNATIONAL FINANCE DAC C SEMI-ANN. 5.000% 01/15/2028 88,953 90,545
91,000.000

730481AJ7 JB POINDEXTER & CO INC CALLABLE BOND FIX SEMI-ANN. 7.125% 04/15/2026 25,344 25,438
25,000.000

46650CAA7 JBS INVESTMENTS II GMBH CALLABLE NOTES F SEMI-ANN. 7.000% 01/15/2026 203,000 216,500
200,000.000

472141AA8 JBS USA LUX SA / JBS USA FINANCE INC CAL SEMI-ANN. 6.750% 02/15/2028 370,113 415,800
385,000.000

46590XAA4 JBS USA LUX SA / JBS USA FOOD CO / JBS U SEMI-ANN. 6.500% 04/15/2029 350,000 381,063
350,000.000

FD491 PAGE 30
SCHEDULE H (FORM 5500 - 4I-1) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF ASSETS HELD FOR
INVESTMENT PURPOSES AT END OF YEAR BASE CURRENCY: USD AS OF JUNE 30,2019

JPMorgan Investor Services Delta Pilots Disability and Survivorship Plan

EIN: 58-0218548

Plan Number: 504

June 30, 2019



IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

708160CD6 JC PENNEY CORP INC CALLABLE NOTES FIXED SEMI-ANN. 8.625% 03/15/2025 23,344 12,250
25,000.000

832696AF5 JM SMUCKER CO/THE CALLABLE NOTES FIXED 2 SEMI-ANN. 2.500% 03/15/2020 1,492,845 1,499,640
1,500,000.000

47987LAA9 JONAH ENERGY LLC / JONAH ENERGY FINANCE SEMI-ANN. 7.250% 10/15/2025 260,413 147,645
306,000.000

48126HAA8 JPMORGAN CHASE & CO CALLABLE BOND VARIAB SEMI-ANN. FLOATING 12/31/2164 24,813 26,281
25,000.000

48126HAC4 JPMORGAN CHASE & CO CALLABLE BOND VARIAB SEMI-ANN. FLOATING 12/31/2164 25,656 26,933
25,000.000

466253AA9 J2 CLOUD SERVICES LLC / J2 GLOBAL CO-OBL SEMI-ANN. 6.000% 07/15/2025 25,656 26,188
25,000.000

48238TAA7 KAR AUCTION SERVICES INC CALLABLE NOTES SEMI-ANN. 5.125% 06/01/2025 24,156 25,375
25,000.000

487526AA3 KEHE DISTRIBUTORS LLC / KEHE FINANCE COR SEMI-ANN. 7.625% 08/15/2021 222,750 223,313
225,000.000

67109EAA6 KENAN ADVANTAGE GROUP INC/THE CALLABLE N SEMI-ANN. 7.875% 07/31/2023 331,038 292,500
325,000.000

489399AG0 KENNEDY-WILSON INC CALLABLE NOTES FIXED SEMI-ANN. 5.875% 04/01/2024 124,063 127,500
125,000.000

48250NAA3 KFC HOLDING CO/PIZZA HUT HOLDINGS LLC/TA SEMI-ANN. 5.000% 06/01/2024 50,188 51,688
50,000.000

48250NAC9 KFC HOLDING CO/PIZZA HUT HOLDINGS LLC/TA SEMI-ANN. 4.750% 06/01/2027 24,609 25,625
25,000.000

49377PAA4 KGA ESCROW LLC CALLABLE NOTES FIXED 7.5% SEMI-ANN. 7.500% 08/15/2023 142,000 147,325
142,000.000

50540RAR3 LABORATORY CORP OF AMERICA HOLDINGS CALL SEMI-ANN. 2.625% 02/01/2020 350,141 352,218
352,000.000

505742AD8 LADDER CAPITAL FINANCE HOLDINGS LLLP / L SEMI-ANN. 5.875% 08/01/2021 102,500 101,500
100,000.000

513075BE0 LAMAR MEDIA CORP CALLABLE NOTES FIXED 5% SEMI-ANN. 5.000% 05/01/2023 25,475 25,438
25,000.000
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4D0553B LANDRY'S RESTAURANTS (GOLDEN NUGGET) TER SEMI-ANN. 0.000% 10/04/2023 24,524 24,696
24,865.560

516806AD8 LAREDO PETROLEUM INC CALLABLE NOTES FIXE SEMI-ANN. 5.625% 01/15/2022 163,133 162,313
175,000.000

50177WAA9 LBC TANK TERMINALS HOLDING NETHERLANDS B SEMI-ANN. 6.875% 05/15/2023 447,798 435,600
440,000.000

526057CM4 LENNAR CORP CALLABLE NOTES FIXED 6.25% 1 SEMI-ANN. 6.250% 12/15/2021 132,344 131,875
125,000.000

527298BD4 LEVEL 3 FINANCING INC CALLABLE NOTES FIX SEMI-ANN. 5.375% 08/15/2022 25,219 25,031
25,000.000

527298BK8 LEVEL 3 FINANCING INC CALLABLE NOTES FIX SEMI-ANN. 5.375% 01/15/2024 98,750 102,250
100,000.000

527298BC6 LEVEL 3 FINANCING INC CALLABLE NOTES FIX SEMI-ANN. 5.625% 02/01/2023 25,125 25,219
25,000.000

9C6628B LEVEL 3 FINANCING 1L TL-B LX160334 SEMI-ANN. 0.000% 02/15/2024 24,861 24,834
25,000.000

53627NAC5 LIONS GATE CAPITAL HOLDINGS LLC CALLABLE SEMI-ANN. 6.375% 02/01/2024 25,000 26,281
25,000.000

53627NAA9 LIONS GATE CAPITAL HOLDINGS LLC CALLABLE SEMI-ANN. 5.875% 11/01/2024 26,000 25,625
25,000.000

8D4263B LIONS GATE ENTERTAINMENT CORP. 2018 TL B SEMI-ANN. 0.000% 03/19/2025 22,088 21,986
22,087.500

536797AC7 LITHIA MOTORS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.250% 08/01/2025 177,625 180,250
175,000.000

538034AN9 LIVE NATION ENTERTAINMENT INC CALLABLE N SEMI-ANN. 5.625% 03/15/2026 50,156 52,375
50,000.000

50212YAB0 LPL HOLDINGS INC CALLABLE NOTES FIXED 5. SEMI-ANN. 5.750% 09/15/2025 416,254 429,975
420,000.000

5D9703B LTF MERGER (LIFE TIME FTITNESS) - NEW 20 SEMI-ANN. 0.000% 06/15/2022 98,599 98,531
98,805.920

54910HAA6 LTF MERGER SUB INC CALLABLE NOTES FIXED SEMI-ANN. 8.500% 06/15/2023 131,125 127,656
125,000.000
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55305BAQ4 M/I HOMES INC CALLABLE NOTES FIXED 5.625 SEMI-ANN. 5.625% 08/01/2025 193,000 203,000
200,000.000

LX1395580 MediArena TLB/Ende/AP NMT Acq - LX139558 SEMI-ANN. 0.000% 08/13/2021 197,426 196,608
197,409.350

561233AA5 MALLINCKRODT INTERNATIONAL FINANCE SA / SEMI-ANN. 5.750% 08/01/2022 90,560 85,140
99,000.000

561233AD9 MALLINCKRODT INTERNATIONAL FINANCE SA / SEMI-ANN. 5.625% 10/15/2023 50,288 43,035
57,000.000

561233AC1 MALLINCKRODT INTERNATIONAL FINANCE SA / SEMI-ANN. 5.500% 04/15/2025 74,414 58,290
87,000.000

1E7574B MARRIOTT OWNERSHIP RESORTS, INC. TERM LO SEMI-ANN. 0.000% 08/09/2025 24,751 24,917
24,875.000

571748AY8 MARSH & MCLENNAN COS INC CALLABLE NOTES SEMI-ANN. 2.350% 03/06/2020 994,090 999,520
1,000,000.000

575385AB5 MASONITE INTERNATIONAL CORP CALLABLE NOT SEMI-ANN. 5.750% 09/15/2026 25,000 25,781
25,000.000

57665RAJ5 MATCH GROUP INC CALLABLE NOTES FIXED 5.6 SEMI-ANN. 5.625% 02/15/2029 25,656 26,375
25,000.000

57665RAG1 MATCH GROUP INC CALLABLE NOTES FIXED 5% SEMI-ANN. 5.000% 12/15/2027 25,094 26,154
25,000.000

57665RAF3 MATCH GROUP INC CALLABLE NOTES FIXED 6.3 SEMI-ANN. 6.375% 06/01/2024 53,500 52,500
50,000.000

57701RAH5 MATTAMY GROUP CORP CALLABLE NOTES FIXED SEMI-ANN. 6.500% 10/01/2025 207,230 223,395
212,000.000

577128AA9 MATTHEWS INTERNATIONAL CORP CALLABLE NOT SEMI-ANN. 5.250% 12/01/2025 24,031 24,531
25,000.000

12429TAD6 MAUSER PACKAGING SOLUTIONS HOLDING CO CA SEMI-ANN. 5.500% 04/15/2024 203,500 200,100
200,000.000

12429TAE4 MAUSER PACKAGING SOLUTIONS HOLDING CO CA SEMI-ANN. 7.250% 04/15/2025 200,780 202,650
210,000.000

552704AB4 MEG ENERGY CORP CALLABLE NOTES FIXED 6.3 SEMI-ANN. 6.375% 01/30/2023 23,828 23,813
25,000.000
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588056AX9 MERCER INTERNATIONAL INC CALLABLE NOTES SEMI-ANN. 7.375% 01/15/2025 25,000 26,563
25,000.000

588056AU5 MERCER INTERNATIONAL INC CALLABLE NOTES SEMI-ANN. 6.500% 02/01/2024 25,813 25,875
25,000.000

59001AAY8 MERITAGE HOMES CORP CALLABLE NOTES FIXED SEMI-ANN. 6.000% 06/01/2025 77,531 80,250
75,000.000

552848AF0 MGIC INVESTMENT CORP CALLABLE NOTES FIXE SEMI-ANN. 5.750% 08/15/2023 25,938 27,125
25,000.000

552953CB5 MGM RESORTS INTERNATIONAL CALLABLE NOTES SEMI-ANN. 5.250% 03/31/2020 152,769 152,438
150,000.000

552953BX8 MGM RESORTS INTERNATIONAL CALLABLE NOTES SEMI-ANN. 7.750% 03/15/2022 54,719 55,750
50,000.000

552953CF6 MGM RESORTS INTERNATIONAL CALLABLE NOTES SEMI-ANN. 5.500% 04/15/2027 25,406 26,219
25,000.000

552953CC3 MGM RESORTS INTERNATIONAL CALLABLE NOTES SEMI-ANN. 6.000% 03/15/2023 25,372 27,094
25,000.000

595112BC6 MICRON TECHNOLOGY INC CALLABLE NOTES FIX SEMI-ANN. 5.500% 02/01/2025 50,344 51,438
50,000.000

59563KAA8 MIDAS INTERMEDIATE HOLDCO II LLC / MIDAS SEMI-ANN. 7.875% 10/01/2022 23,188 23,813
25,000.000

59565XAB6 MIDCONTINENT COMMUNICATIONS / MIDCONTINE SEMI-ANN. 6.875% 08/15/2023 184,975 181,563
175,000.000

603051AA1 MINERAL RESOURCES LTD CALLABLE NOTES FIX SEMI-ANN. 8.125% 05/01/2027 25,000 26,031
25,000.000

61965RAA3 MOSS CREEK RESOURCES HOLDINGS INC CALLAB SEMI-ANN. 7.500% 01/15/2026 46,220 42,625
50,000.000

553283AB8 MPH ACQUISITION HOLDINGS LLC CALLABLE NO SEMI-ANN. 7.125% 06/01/2024 50,656 46,885
50,000.000

55342UAE4 MPT OPERATING PARTNERSHIP LP / MPT FINAN SEMI-ANN. 5.500% 05/01/2024 25,688 25,625
25,000.000

7E5393B MRO HOLDINGS - TERM LOAN BL2990234 SEMI-ANN. 0.000% 06/04/2026 24,875 24,875
25,000.000
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55354GAA8 MSCI INC CALLABLE NOTES FIXED 5.25% 15/N SEMI-ANN. 5.250% 11/15/2024 25,375 25,813
25,000.000

624758AE8 MUELLER WATER PRODUCTS INC CALLABLE NOTE SEMI-ANN. 5.500% 06/15/2026 145,980 148,320
144,000.000

625383AA2 MULTI-COLOR CORP CALLABLE NOTES FIXED 6. SEMI-ANN. 6.125% 12/01/2022 25,656 25,781
25,000.000

3D1492B MULTIPLAN INC BOND ZERO CPN 07/JUN/2023 SEMI-ANN. 0.000% 06/07/2023 23,074 23,202
23,202.060

626717AJ1 MURPHY OIL CORP CALLABLE NOTES FIXED 5.7 SEMI-ANN. 5.750% 08/15/2025 74,156 77,730
75,000.000

626717AH5 MURPHY OIL CORP CALLABLE NOTES FIXED 6.8 SEMI-ANN. 6.875% 08/15/2024 25,375 26,250
25,000.000

62704PAM5 MURRAY ENERGY CORP CALLABLE NOTES FIXED SEMI-ANN. FLOATING 04/15/2024 73,277 26,748
132,091.000

62957HAF2 NABORS INDUSTRIES INC CALLABLE NOTES FIX SEMI-ANN. 5.750% 02/01/2025 41,594 44,313
50,000.000

632347AC4 NATHAN'S FAMOUS INC CALLABLE NOTES FIXED SEMI-ANN. 6.625% 11/01/2025 409,000 392,500
400,000.000

93369KAA3 NATIONSTAR MORTGAGE HOLDINGS INC CALLABL SEMI-ANN. 8.125% 07/15/2023 25,000 25,500
25,000.000

78442FEJ3 NAVIENT CORP CALLABLE MEDIUM TERM NOTE F SEMI-ANN. 8.000% 03/25/2020 77,458 77,625
RATINGS: BA1 BBB- 75,000.000

63938CAC2 NAVIENT CORP CALLABLE NOTES FIXED 5.875% SEMI-ANN. 5.875% 03/25/2021 51,206 51,938
50,000.000

63938CAH1 NAVIENT CORP CALLABLE NOTES FIXED 6.75% SEMI-ANN. 6.750% 06/25/2025 204,500 206,500
200,000.000

63938CAJ7 NAVIENT CORP CALLABLE NOTES FIXED 6.75% SEMI-ANN. 6.750% 06/15/2026 25,000 25,938
25,000.000

5D2247B NAVISTAR INC TLB 1L CL: TLB LX169275 SEMI-ANN. 0.000% 11/02/2024 74,703 74,005
74,062.500

62886HAN1 NCL CORP LTD CALLABLE NOTES FIXED 4.75% SEMI-ANN. 4.750% 12/15/2021 25,063 25,406
25,000.000

FD491 PAGE 35
SCHEDULE H (FORM 5500 - 4I-1) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF ASSETS HELD FOR
INVESTMENT PURPOSES AT END OF YEAR BASE CURRENCY: USD AS OF JUNE 30,2019

JPMorgan Investor Services Delta Pilots Disability and Survivorship Plan

EIN: 58-0218548

Plan Number: 504

June 30, 2019



IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

62886EAJ7 NCR CORP CALLABLE NOTES FIXED 5% 15/JUL/ SEMI-ANN. 5.000% 07/15/2022 25,031 25,212
25,000.000

64021VAC6 NEIMAN MARCUS GROUP LTD LLC / NEIMAN MAR SEMI-ANN. 8.750% 10/25/2024 15,017 8,780
20,690.000

64073KAA1 NEPTUNE ENERGY BONDCO PLC CALLABLE NOTES SEMI-ANN. 6.625% 05/15/2025 173,138 173,565
171,000.000

64110LAE6 NETFLIX INC CALLABLE NOTES FIXED 5.375% SEMI-ANN. 5.375% 02/01/2021 25,781 25,844
25,000.000

64110LAU0 NETFLIX INC CALLABLE NOTES FIXED 5.375% SEMI-ANN. 5.375% 11/15/2029 225,000 238,993
225,000.000

64110LAJ5 NETFLIX INC CALLABLE NOTES FIXED 5.5% 15 SEMI-ANN. 5.500% 02/15/2022 25,844 26,281
25,000.000

64110LAR7 NETFLIX INC CALLABLE NOTES FIXED 6.375% SEMI-ANN. 6.375% 05/15/2029 25,000 28,351
25,000.000

AAI9921L9 NEW DAY ALUMINUM LLC BOND VARIABLE 28/OC QUARTERLY FLOATING 10/28/2020 4,701 0
4,700.780

644274AF9 NEW ENTERPRISE STONE & LIME CO INC CALLA SEMI-ANN. 6.250% 03/15/2026 75,375 76,125
75,000.000

651229AW6 NEWELL BRANDS INC CALLABLE NOTES FIXED 4 SEMI-ANN. 4.200% 04/01/2026 92,323 97,395
98,000.000

8E2266B NEXSTAR BROADCASTING, INC.LX181024 TERM SEMI-ANN. 0.000% 06/19/2026 24,875 24,938
25,000.000

65343HAA9 NEXSTAR ESCROW INC CALLABLE NOTES FIXED SEMI-ANN. 5.625% 07/15/2027 345,688 353,194
345,000.000

65342QAK8 NEXTERA ENERGY OPERATING PARTNERS LP CAL SEMI-ANN. 4.250% 07/15/2024 277,000 278,737
277,000.000

65342QAB8 NEXTERA ENERGY OPERATING PARTNERS LP CAL SEMI-ANN. 4.500% 09/15/2027 22,625 24,688
25,000.000

65342RAA8 NFP CORP CALLABLE NOTES FIXED 6.875% 15/ SEMI-ANN. 6.875% 07/15/2025 176,103 173,198
175,000.000

65410CAA8 NIELSEN CO LUXEMBOURG SARL/THE CALLABLE SEMI-ANN. 5.500% 10/01/2021 25,219 25,094
25,000.000
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65409QBB7 NIELSEN FINANCE LLC / NIELSEN FINANCE CO SEMI-ANN. 5.000% 04/15/2022 166,600 169,575
170,000.000

65504LAP2 NOBLE HOLDING INTERNATIONAL LTD CALLABLE SEMI-ANN. 7.750% 01/15/2024 32,853 29,738
39,000.000

65504LAQ0 NOBLE HOLDING INTERNATIONAL LTD CALLABLE SEMI-ANN. 7.875% 02/01/2026 21,344 21,508
25,000.000

549463AE7 NOKIA OF AMERICA CORP NOTES FIXED 6.45% SEMI-ANN. 6.450% 03/15/2029 26,031 24,875
RATINGS: B1 B 25,000.000

66727WAA0 NORTHWEST ACQUISITIONS ULC / DOMINION FI SEMI-ANN. 7.125% 11/01/2022 284,280 190,440
276,000.000

412418AA3 NORTHWEST HARDWOODS INC CALLABLE NOTES F SEMI-ANN. 7.500% 08/01/2021 22,813 15,000
25,000.000

66977WAP4 NOVA CHEMICALS CORP CALLABLE NOTES FIXED SEMI-ANN. 5.000% 05/01/2025 24,000 26,125
25,000.000

670001AA4 NOVELIS CORP CALLABLE NOTES FIXED 6.25% SEMI-ANN. 6.250% 08/15/2024 77,906 78,635
75,000.000

629377CH3 NRG ENERGY INC CALLABLE NOTES FIXED 5.25 SEMI-ANN. 5.250% 06/15/2029 264,125 281,820
264,000.000

629377CC4 NRG ENERGY INC CALLABLE NOTES FIXED 6.62 SEMI-ANN. 6.625% 01/15/2027 26,844 27,156
25,000.000

67059TAF2 NUSTAR LOGISTICS LP CALLABLE NOTES FIXED SEMI-ANN. 6.000% 06/01/2026 25,000 25,875
25,000.000

674215AK4 OASIS PETROLEUM INC CALLABLE NOTES FIXED SEMI-ANN. 6.250% 05/01/2026 45,990 48,250
50,000.000

674215AE8 OASIS PETROLEUM INC CALLABLE NOTES FIXED SEMI-ANN. 6.875% 01/15/2023 88,780 90,000
90,000.000

67777LAC7 OI EUROPEAN GROUP BV CALLABLE NOTES FIXE SEMI-ANN. 4.000% 03/15/2023 71,625 75,375
75,000.000

9D9030B OMNIA PARTNERS - INITIAL TERM LOAN (FIRS SEMI-ANN. 0.000% 05/16/2025 49,376 49,066
49,687.250

683715AB2 OPEN TEXT CORP CALLABLE NOTES FIXED 5.87 SEMI-ANN. 5.875% 06/01/2026 103,812 105,780
100,000.000
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22663AAA7 ORTHO-CLINICAL DIAGNOSTICS INC / ORTHO-C SEMI-ANN. 6.625% 05/15/2022 745,389 728,665
763,000.000

69007TAB0 OUTFRONT MEDIA CAPITAL LLC / OUTFRONT ME SEMI-ANN. 5.000% 08/15/2027 25,000 25,593
25,000.000

69073TAS2 OWENS-BROCKWAY GLASS CONTAINER INC NOTES SEMI-ANN. 6.375% 08/15/2025 25,688 27,250
25,000.000

69145LAA2 OXFORD FINANCE LLC / OXFORD FINANCE CO-I SEMI-ANN. 6.375% 12/15/2022 203,500 205,000
200,000.000

694308GJ0 PACIFIC GAS & ELECTRIC CO CALLABLE NOTES SEMI-ANN. 5.800% 03/01/2037 44,188 54,625
50,000.000

694308GS0 PACIFIC GAS & ELECTRIC CO CALLABLE NOTES SEMI-ANN. 5.400% 01/15/2040 20,688 26,875
25,000.000

694308HF7 PACIFIC GAS & ELECTRIC CO CALLABLE NOTES SEMI-ANN. 5.125% 11/15/2043 45,063 51,188
50,000.000

69867DAC2 PANTHER BF AGGREGATOR 2 LP / PANTHER FIN SEMI-ANN. 8.500% 05/15/2027 50,063 51,375
50,000.000

69888XAA7 PAR PHARMACEUTICAL INC CALLABLE NOTES FI SEMI-ANN. 7.500% 04/01/2027 170,000 166,600
170,000.000

3D3734B PAREXEL INTERNATIONAL - INITIAL TERM LOA SEMI-ANN. 0.000% 08/11/2024 23,430 22,539
23,469.210

70014LAA8 PARK AEROSPACE HOLDINGS LTD CALLABLE NOT SEMI-ANN. 5.250% 08/15/2022 25,344 26,395
25,000.000

700677AR8 PARK-OHIO INDUSTRIES INC CALLABLE NOTES SEMI-ANN. 6.625% 04/15/2027 26,125 25,000
25,000.000

70137TAL9 PARKLAND FUEL CORP CALLABLE NOTES FIXED SEMI-ANN. 6.000% 04/01/2026 25,000 25,563
25,000.000

701885AB1 PARSLEY ENERGY LLC / PARSLEY FINANCE COR SEMI-ANN. 6.250% 06/01/2024 26,500 26,000
25,000.000

70338PAC4 PATTERN ENERGY GROUP INC CALLABLE NOTES SEMI-ANN. 5.875% 02/01/2024 281,875 279,125
275,000.000

69318FAG3 PBF HOLDING CO LLC / PBF FINANCE CORP CA SEMI-ANN. 7.250% 06/15/2025 369,671 372,910
356,000.000
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69318UAB1 PBF LOGISTICS LP / PBF LOGISTICS FINANCE SEMI-ANN. 6.875% 05/15/2023 108,659 110,344
107,000.000

69327RAG6 PDC ENERGY INC CALLABLE BOND FIXED 6.125 SEMI-ANN. 6.125% 09/15/2024 25,719 25,000
25,000.000

70457LAA2 PEABODY ENERGY CORP CALLABLE NOTES FIXED SEMI-ANN. 6.000% 03/31/2022 314,949 320,434
313,000.000

70959WAG8 PENSKE AUTOMOTIVE GROUP INC CALLABLE BON SEMI-ANN. 5.500% 05/15/2026 97,750 104,250
100,000.000

69344BAA3 PGT ESCROW ISSUER INC CALLABLE NOTES FIX SEMI-ANN. 6.750% 08/01/2026 25,000 26,563
25,000.000

718546AP9 PHILLIPS 66 CALLABLE NOTES VARIABLE 15/A QUARTERLY FLOATING 04/15/2020 999,540 1,000,430
1,000,000.000

72147KAC2 PILGRIM'S PRIDE CORP CALLABLE NOTES FIXE SEMI-ANN. 5.750% 03/15/2025 117,062 125,860
124,000.000

72147KAE8 PILGRIM'S PRIDE CORP CALLABLE NOTES FIXE SEMI-ANN. 5.875% 09/30/2027 207,280 224,866
217,000.000

73107GAA1 POLARIS INTERMEDIATE CORP CALLABLE NOTES SEMI-ANN. FLOATING 12/01/2022 51,781 44,063
50,000.000

737446AL8 POST HOLDINGS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.500% 03/01/2025 25,000 25,813
25,000.000

737446AN4 POST HOLDINGS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.625% 01/15/2028 48,500 51,375
50,000.000

737446AM6 POST HOLDINGS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.750% 03/01/2027 393,000 413,000
400,000.000

74166MAA4 PRIME SECURITY SERVICES BORROWER LLC / P SEMI-ANN. 9.250% 05/15/2023 134,023 130,225
124,000.000

74166MAB2 PRIME SECURITY SERVICES BORROWER LLC / P SEMI-ANN. 5.250% 04/15/2024 25,000 25,438
25,000.000

74273XAA0 PRISO ACQUISITION CORP CALLABLE NOTES FI SEMI-ANN. 9.000% 05/15/2023 52,625 46,750
50,000.000

LX1715080 PSAV Holdings LLC 2018 1st Lien Term - L SEMI-ANN. 0.000% 02/21/2025 147,755 144,283
148,125.000
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74339DAB4 Qlik Techonologies (Project Alpha In-LX1 SEMI-ANN. 0.000% 04/26/2024 179,683 175,620
180,586.110

74733VAB6 QEP RESOURCES INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.375% 10/01/2022 5,081 4,863
5,000.000

747525AD5 QUALCOMM INC CALLABLE NOTES FIXED 2.25% SEMI-ANN. 2.250% 05/20/2020 992,040 999,670
1,000,000.000

45332JAA0 RACKSPACE HOSTING INC CALLABLE NOTES FIX SEMI-ANN. 8.625% 11/15/2024 24,875 22,938
25,000.000

75281ABA6 RANGE RESOURCES CORP CALLABLE NOTES FIXE SEMI-ANN. 5.000% 03/15/2023 23,938 23,563
25,000.000

75606DAG6 REALOGY GROUP LLC / REALOGY CO-ISSUER CO SEMI-ANN. 9.375% 04/01/2027 123,000 107,779
123,000.000

75915QAC2 REGIONALCARE HOSPITAL PARTNERS HOLDINGS SEMI-ANN. 8.250% 05/01/2023 248,739 254,387
239,000.000

76119LAA9 RESIDEO FUNDING INC CALLABLE NOTES FIXED SEMI-ANN. 6.125% 11/01/2026 25,000 25,813
25,000.000

76121QAE6 RESOURCE LABEL GROUP LLC - Term Lo-LX1 SEMI-ANN. 0.000% 11/26/2023 197,000 189,000
200,000.000

761713BT2 REYNOLDS AMERICAN INC CALLABLE NOTES FIX SEMI-ANN. 6.875% 05/01/2020 1,036,520 1,034,920
1,000,000.000

761735AT6 REYNOLDS GROUP ISSUER INC / REYNOLDS GRO SEMI-ANN. 5.125% 07/15/2023 126,563 127,344
125,000.000

767744AA3 RITCHIE BROS AUCTIONEERS INC CALLABLE NO SEMI-ANN. 5.375% 01/15/2025 24,406 25,906
25,000.000

77340RAD9 ROCKIES EXPRESS PIPELINE LLC CALLABLE NO SEMI-ANN. 7.500% 07/15/2038 28,125 28,612
RATINGS: BA1 BBB 25,000.000

779382AU4 ROWAN COS INC CALLABLE NOTES FIXED 7.375 SEMI-ANN. 7.375% 06/15/2025 47,000 38,750
50,000.000

78572XAE1 SABRA HEALTH CARE LP / SABRA CAPITAL COR SEMI-ANN. 5.500% 02/01/2021 25,406 25,344
25,000.000

794093AG9 SALEM MEDIA GROUP INC CALLABLE NOTES FIX SEMI-ANN. 6.750% 06/01/2024 21,563 21,813
25,000.000
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79970YAD7 SANCHEZ ENERGY CORP CALLABLE NOTES FIXED SEMI-ANN. 6.125% 01/15/2023 166,500 10,125
225,000.000

79970YAB1 SANCHEZ ENERGY CORP CALLABLE NOTES FIXED SEMI-ANN. 7.750% 06/15/2021 18,083 1,250
25,000.000

78410GAB0 SBA COMMUNICATIONS CORP CALLABLE NOTES F SEMI-ANN. 4.000% 10/01/2022 45,590 47,588
47,000.000

806213AA2 SCENTRE GROUP TRUST 1 / SCENTRE GROUP TR SEMI-ANN. 2.375% 11/05/2019 197,935 199,850
200,000.000

808541AA4 SCHWEITZER-MAUDUIT INTERNATIONAL INC CAL SEMI-ANN. 6.875% 10/01/2026 24,810 25,625
25,000.000

816196AQ2 SELECT MEDICAL CORP CALLABLE NOTES FIXED SEMI-ANN. 6.375% 06/01/2021 101,550 100,135
100,000.000

817565CB8 SERVICE CORP INTERNATIONAL/US CALLABLE N SEMI-ANN. 5.375% 05/15/2024 25,063 25,719
25,000.000

817565CE2 SERVICE CORP INTERNATIONAL/US CALLABLE N SEMI-ANN. 5.125% 06/01/2029 266,000 279,965
266,000.000

78412FAU8 SESI LLC CALLABLE NOTES FIXED 7.75% 15/S SEMI-ANN. 7.750% 09/15/2024 26,000 16,063
25,000.000

81783QAC9 SEVEN GENERATIONS ENERGY LTD CALLABLE NO SEMI-ANN. 5.375% 09/30/2025 48,500 48,125
50,000.000

82088KAC2 SHEA HOMES LP / SHEA HOMES FUNDING CORP SEMI-ANN. 5.875% 04/01/2023 23,625 25,500
25,000.000

822538AE4 SHELF DRILLING HOLDINGS LTD CALLABLE NOT SEMI-ANN. 8.250% 02/15/2025 25,250 23,200
25,000.000

82620KAN3 SIEMENS FINANCIERINGSMAATSCHAPPIJ NV NOT QUARTERLY FLOATING 03/16/2020 299,994 300,525
300,000.000

82967NBE7 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 4.625% 07/15/2024 300,000 306,984
300,000.000

82967NAW8 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 5.375% 07/15/2026 101,000 103,625
100,000.000

82967NBC1 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 5.500% 07/01/2029 350,313 357,945
350,000.000
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82967NBA5 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 5.000% 08/01/2027 240,625 254,350
250,000.000

78454LAK6 SM ENERGY CO CALLABLE NOTES FIXED 6.125% SEMI-ANN. 6.125% 11/15/2022 113,283 112,153
113,000.000

78454LAN0 SM ENERGY CO CALLABLE NOTES FIXED 6.75% SEMI-ANN. 6.750% 09/15/2026 246,875 234,375
250,000.000

83545GAX0 SONIC AUTOMOTIVE INC CALLABLE NOTES FIXE SEMI-ANN. 5.000% 05/15/2023 205,801 219,908
218,000.000

842587CM7 SOUTHERN CO/THE CALLABLE NOTES FIXED 2.7 SEMI-ANN. 2.750% 06/15/2020 256,817 256,794
256,000.000

85172FAK5 SPRINGLEAF FINANCE CORP CALLABLE NOTES F SEMI-ANN. 6.125% 05/15/2022 52,313 53,625
50,000.000

85172FAM1 SPRINGLEAF FINANCE CORP CALLABLE NOTES F SEMI-ANN. 6.875% 03/15/2025 75,406 82,030
75,000.000

85172FAN9 SPRINGLEAF FINANCE CORP CALLABLE NOTES F SEMI-ANN. 7.125% 03/15/2026 75,250 82,172
75,000.000

85172FAQ2 SPRINGLEAF FINANCE CORP CALLABLE NOTES F SEMI-ANN. 6.625% 01/15/2028 25,000 26,250
25,000.000

85172FAD1 SPRINGLEAF FINANCE CORP CALLABLE NOTES F SEMI-ANN. 7.750% 10/01/2021 27,063 27,344
25,000.000

852060AT9 SPRINT CAPITAL CORP CALLABLE NOTES FIXED SEMI-ANN. 8.750% 03/15/2032 188,306 202,563
RATINGS: BA3 BB- 175,000.000

85207UAK1 SPRINT CORP CALLABLE NOTES FIXED 7.625% SEMI-ANN. 7.625% 03/01/2026 634,563 691,275
650,000.000

85207UAF2 SPRINT CORP CALLABLE NOTES FIXED 7.875% SEMI-ANN. 7.875% 09/15/2023 134,938 135,781
125,000.000

852061AS9 SPRINT NEXTEL CORP CALLABLE NOTES FIXED SEMI-ANN. 6.000% 11/15/2022 25,031 26,063
25,000.000

78470VAC2 SRC ENERGY INC CALLABLE NOTES FIXED 6.25 SEMI-ANN. 6.250% 12/01/2025 151,500 136,500
150,000.000

78466CAC0 SS&C TECHNOLOGIES INC CALLABLE NOTES FIX SEMI-ANN. 5.500% 09/30/2027 400,000 415,500
400,000.000
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853496AD9 STANDARD INDUSTRIES INC/NJ CALLABLE NOTE SEMI-ANN. 4.750% 01/15/2028 563,250 595,500
600,000.000

855030AP7 STAPLES INC CALLABLE NOTES FIXED 10.75% SEMI-ANN. 10.750% 04/15/2027 24,219 24,594
25,000.000

855030AN2 STAPLES INC CALLABLE NOTES FIXED 7.5% 15 SEMI-ANN. 7.500% 04/15/2026 48,188 49,706
50,000.000

85529VAA2 STARFRUIT FINCO BV / STARFRUIT US HOLDCO SEMI-ANN. 8.000% 10/01/2026 161,595 166,455
162,000.000

858119BC3 STEEL DYNAMICS INC CALLABLE NOTES FIXED SEMI-ANN. 5.125% 10/01/2021 25,313 25,261
25,000.000

864486AJ4 SUBURBAN PROPANE PARTNERS LP/SUBURBAN EN SEMI-ANN. 5.750% 03/01/2025 146,250 151,125
150,000.000

865622BR4 SUMITOMO MITSUI BANKING CORP NOTES FIXED SEMI-ANN. 2.450% 01/16/2020 249,104 250,055
250,000.000

865622CG7 SUMITOMO MITSUI BANKING CORP NOTES VARIA QUARTERLY FLOATING 10/18/2019 1,001,377 1,000,750
1,000,000.000

86563VAF6 SUMITOMO MITSUI TRUST BANK LTD NOTES VAR QUARTERLY FLOATING 10/18/2019 806,672 802,008
800,000.000

86614RAL1 SUMMIT MATERIALS LLC / SUMMIT MATERIALS SEMI-ANN. 5.125% 06/01/2025 23,813 25,063
25,000.000

86614WAD8 SUMMIT MIDSTREAM HOLDINGS LLC / SUMMIT M SEMI-ANN. 5.750% 04/15/2025 224,438 196,875
225,000.000

86723CAF5 SUNCOKE ENERGY PARTNERS LP / SUNCOKE ENE SEMI-ANN. 7.500% 06/15/2025 348,198 326,625
335,000.000

86765LAJ6 SUNOCO LP / SUNOCO FINANCE CORP CALLABLE SEMI-ANN. 4.875% 01/15/2023 97,625 102,125
100,000.000

87299ATW4 T-MOBILE USA INC BOND FIXED 4.75% 01/FEB SEMI-ANN. 4.750% 02/01/2028 0 0
300,000.000

87299ATZ7 T-MOBILE USA INC BOND FIXED 5.125% 15/AP SEMI-ANN. 5.125% 04/15/2025 0 0
225,000.000

87264AAV7 T-MOBILE USA INC CALLABLE NOTES FIXED 4. SEMI-ANN. 4.750% 02/01/2028 350,489 379,184
369,000.000
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87264AAN5 T-MOBILE USA INC CALLABLE NOTES FIXED 6. SEMI-ANN. 6.375% 03/01/2025 25,950 25,963
25,000.000

87264AAM7 T-MOBILE USA INC CALLABLE NOTES FIXED 6% SEMI-ANN. 6.000% 03/01/2023 102,266 102,250
100,000.000

87264AAQ8 T-MOBILE USA INC CALLABLE NOTES FIXED 6% SEMI-ANN. 6.000% 04/15/2024 25,975 26,031
25,000.000

LX1563770 Team Health Holdings, Inc. - LX1563770 QUARTERLY 0.000% 02/06/2024 276,276 265,758
299,234.690

89364MBP8 Transdigm Inc. - 89364MBP8 SEMI-ANN. 0.000% 06/09/2023 259,400 259,258
263,665.000

87422VAG3 TALEN ENERGY SUPPLY LLC CALLABLE NOTES F SEMI-ANN. 6.625% 01/15/2028 25,000 24,844
25,000.000

5E7470B TALLGRASS ENERGY - TERM LOAN BL2933812 T SEMI-ANN. 0.000% 03/07/2026 24,750 24,938
24,937.500

87470LAD3 TALLGRASS ENERGY PARTNERS LP / TALLGRASS SEMI-ANN. 5.500% 01/15/2028 25,156 25,281
25,000.000

87612BAP7 TARGA RESOURCES PARTNERS LP / TARGA RESO SEMI-ANN. 4.250% 11/15/2023 49,281 50,000
50,000.000

87612BBB7 TARGA RESOURCES PARTNERS LP / TARGA RESO SEMI-ANN. 5.125% 02/01/2025 49,375 51,625
50,000.000

876511AC0 TASEKO MINES LTD CALLABLE NOTES FIXED 8. SEMI-ANN. 8.750% 06/15/2022 21,625 24,063
25,000.000

878742AT2 TECK RESOURCES LTD CALLABLE BOND FIXED 4 SEMI-ANN. 4.500% 01/15/2021 25,400 25,434
25,000.000

878742AE5 TECK RESOURCES LTD CALLABLE NOTES FIXED SEMI-ANN. 6.125% 10/01/2035 26,188 28,479
RATINGS: BAA3 BBB 25,000.000

878742AW5 TECK RESOURCES LTD CALLABLE NOTES FIXED SEMI-ANN. 6.250% 07/15/2041 78,156 84,209
75,000.000

878742AS4 TECK RESOURCES LTD CALLABLE NOTES FIXED SEMI-ANN. 6.000% 08/15/2040 50,844 54,401
50,000.000

88023JAA4 TEMPO ACQUISITION LLC / TEMPO ACQUISITIO SEMI-ANN. 6.750% 06/01/2025 50,125 51,500
50,000.000
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88033GCX6 TENET HEALTHCARE CORP CALLABLE NOTES FIX SEMI-ANN. 6.250% 02/01/2027 272,000 281,520
272,000.000

88033GCN8 TENET HEALTHCARE CORP CALLABLE NOTES FIX SEMI-ANN. 6.750% 06/15/2023 24,578 25,094
25,000.000

880349AR6 TENNECO INC CALLABLE NOTES FIXED 5% 15/J SEMI-ANN. 5.000% 07/15/2026 24,250 19,875
25,000.000

88104LAB9 TERRAFORM POWER OPERATING LLC CALLABLE N SEMI-ANN. FLOATING 06/15/2025 108,250 105,000
100,000.000

88160RAE1 TESLA INC CALLABLE NOTES FIXED 5.3% 15/A SEMI-ANN. 5.300% 08/15/2025 64,906 65,719
75,000.000

5E1455B THE DUN & BRADSTREET CORP LX178432 LOAN/ SEMI-ANN. 0.000% 01/29/2026 24,997 25,039
25,000.000

05765WAA1 TIBCO SOFTWARE INC CALLABLE NOTES FIXED SEMI-ANN. 11.375% 12/01/2021 441,360 429,250
404,000.000

88830MAK8 TITAN INTERNATIONAL INC CALLABLE NOTES F SEMI-ANN. 6.500% 11/30/2023 102,125 86,750
100,000.000

89055FAA1 TOPBUILD CORP CALLABLE NOTES FIXED 5.625 SEMI-ANN. 5.625% 05/01/2026 25,000 25,563
25,000.000

89236YAA2 TPC GROUP INC CALLABLE NOTES FIXED 8.75% SEMI-ANN. 8.750% 12/15/2020 50,625 49,813
50,000.000

893647BE6 TRANSDIGM INC CALLABLE NOTES FIXED 6.25% SEMI-ANN. 6.250% 03/15/2026 76,875 78,375
75,000.000

893647BB2 TRANSDIGM INC CALLABLE NOTES FIXED 6.375 SEMI-ANN. 6.375% 06/15/2026 24,000 25,188
25,000.000

893647AW7 TRANSDIGM INC CALLABLE NOTES FIXED 6% 15 SEMI-ANN. 6.000% 07/15/2022 50,438 50,500
50,000.000

89365DAB9 TRANSDIGM UK HOLDINGS PLC CALLABLE NOTES SEMI-ANN. 6.875% 05/15/2026 396,960 404,752
400,000.000

89376VAA8 TRANSMONTAIGNE PARTNERS LP / TLP FINANCE SEMI-ANN. 6.125% 02/15/2026 25,063 24,063
25,000.000

893800AA0 TRANSOCEAN GUARDIAN LTD CALLABLE NOTES F SEMI-ANN. 5.875% 01/15/2024 171,206 175,529
172,935.000
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893830AF6 TRANSOCEAN INC CALLABLE NOTES FIXED 7.5% SEMI-ANN. 7.500% 04/15/2031 23,250 21,250
RATINGS: BAA2 BBB+ 25,000.000

893830BE8 TRANSOCEAN INC CALLABLE NOTES FIXED 9% 1 SEMI-ANN. 9.000% 07/15/2023 27,250 26,625
25,000.000

893830AT6 TRANSOCEAN INC NOTES FIXED 6.8% 15/MAR/2 SEMI-ANN. 6.800% 03/15/2038 181,770 164,250
RATINGS: BAA2 BBB+ 219,000.000

89385AAA3 TRANSOCEAN SENTRY LTD CALLABLE NOTES FIX SEMI-ANN. 5.375% 05/15/2023 24,938 25,031
25,000.000

87265HAF6 TRI POINTE GROUP INC CALLABLE NOTES FIXE SEMI-ANN. 5.250% 06/01/2027 40,125 48,125
50,000.000

89668QAE8 TRINSEO MATERIALS OPERATING SCA / TRINSE SEMI-ANN. 5.375% 09/01/2025 73,688 72,188
75,000.000

896818AH4 TRIUMPH GROUP INC CALLABLE NOTES FIXED 4 SEMI-ANN. 4.875% 04/01/2021 31,763 32,505
33,000.000

896818AP6 TRIUMPH GROUP INC CALLABLE NOTES FIXED 7 SEMI-ANN. 7.750% 08/15/2025 540,293 506,625
525,000.000

89705PAA3 TRONOX FINANCE PLC CALLABLE NOTES FIXED SEMI-ANN. 5.750% 10/01/2025 49,250 48,500
50,000.000

899415AC7 TULLOW OIL PLC CALLABLE NOTES FIXED 6.25 SEMI-ANN. 6.250% 04/15/2022 236,701 240,793
239,000.000

899745AD5 TUNICA-BILOXI GAMING AUTHORITY BOND FIXE SEMI-ANN. 3.780% 12/15/2020 10,368 8,448
38,401.000

902494AW3 TYSON FOODS INC CALLABLE BOND FIXED 2.65 SEMI-ANN. 2.650% 08/15/2019 998,680 1,000,170
1,000,000.000

90353TAA8 UBER TECHNOLOGIES INC CALLABLE NOTES FIX SEMI-ANN. 7.500% 11/01/2023 25,000 26,500
25,000.000

90351DAA5 UBS GROUP FUNDING SWITZERLAND AG BOND FI SEMI-ANN. 2.950% 09/24/2020 607,745 608,017
604,000.000

6E8659B UFC - 1ST LIEN TL BL2972307 SEMI-ANN. 0.000% 04/26/2026 24,842 24,933
25,000.000

911365BE3 UNITED RENTALS NORTH AMERICA INC CALLABL SEMI-ANN. 5.875% 09/15/2026 51,063 53,250
50,000.000
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911365BL7 UNITED RENTALS NORTH AMERICA INC CALLABL SEMI-ANN. 5.250% 01/15/2030 25,000 25,688
25,000.000

90290MAB7 US FOODS INC CALLABLE NOTES FIXED 5.875% SEMI-ANN. 5.875% 06/15/2024 25,281 25,688
25,000.000

91740PAC2 USA COMPRESSION PARTNERS LP / USA COMPRE SEMI-ANN. 6.875% 04/01/2026 25,000 26,404
25,000.000

91740PAD0 USA COMPRESSION PARTNERS LP / USA COMPRE SEMI-ANN. 6.875% 09/01/2027 25,250 26,253
25,000.000

91739VAA6 USI INC/NY CALLABLE NOTES FIXED 6.875% 0 SEMI-ANN. 6.875% 05/01/2025 385,706 385,125
390,000.000

LX1655780 Veritas US Inc. - LX1655780 SEMI-ANN. 0.000% 01/27/2023 138,580 136,272
149,236.640

LX1737290 Vertafore, Inc. - LX1737290 0.000% 07/02/2025 212,177 209,251
217,075.320

92240MBF4 VECTOR GROUP LTD CALLABLE NOTES FIXED 6. SEMI-ANN. 6.125% 02/01/2025 25,443 23,170
25,000.000

92276MBB0 VENTAS REALTY LP / VENTAS CAPITAL CORP C SEMI-ANN. 2.700% 04/01/2020 997,269 1,001,310
1,000,000.000

92346LAA1 VERITAS US INC / VERITAS BERMUDA LTD CAL SEMI-ANN. 10.500% 02/01/2024 417,375 385,875
450,000.000

92343VDE1 VERIZON COMMUNICATIONS INC BOND VARIABLE QUARTERLY FLOATING 08/15/2019 350,841 350,186
350,000.000

92535WAA8 VERSCEND ESCROW CORP CALLABLE NOTES FIXE SEMI-ANN. 9.750% 08/15/2026 25,000 25,938
25,000.000

220517AA4 VERTIV GROUP CORP CALLABLE NOTES FIXED 9 SEMI-ANN. 9.250% 10/15/2024 50,500 47,875
50,000.000

92536AAA5 VERTIV INTERMEDIATE HOLDING CORP CALLABL SEMI-ANN. FLOATING 02/15/2022 49,938 48,000
50,000.000

92552VAL4 VIASAT INC CALLABLE NOTES FIXED 5.625% 1 SEMI-ANN. 5.625% 04/15/2027 157,000 163,280
157,000.000

92552VAK6 VIASAT INC CALLABLE NOTES FIXED 5.625% 1 SEMI-ANN. 5.625% 09/15/2025 79,763 81,548
83,000.000

FD491 PAGE 47
SCHEDULE H (FORM 5500 - 4I-1) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF ASSETS HELD FOR
INVESTMENT PURPOSES AT END OF YEAR BASE CURRENCY: USD AS OF JUNE 30,2019

JPMorgan Investor Services Delta Pilots Disability and Survivorship Plan

EIN: 58-0218548

Plan Number: 504

June 30, 2019



IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

92660FAG9 VIDEOTRON LTD CALLABLE NOTES FIXED 5.375 SEMI-ANN. 5.375% 06/15/2024 26,344 26,750
25,000.000

927375AA3 VINE OIL & GAS LP / VINE OIL & GAS FINAN SEMI-ANN. 8.750% 04/15/2023 23,500 16,250
25,000.000

927375AB1 VINE OIL & GAS LP / VINE OIL & GAS FINAN SEMI-ANN. 9.750% 04/15/2023 50,000 32,250
50,000.000

92769XAP0 VIRGIN MEDIA SECURED FINANCE PLC CALLABL SEMI-ANN. 5.500% 05/15/2029 455,250 456,615
450,000.000

92840JAA7 VISTAJET MALTA FINANCE PLC / XO MANAGEME SEMI-ANN. 10.500% 06/01/2024 24,528 24,813
25,000.000

26817RAP3 VISTRA ENERGY CORP CALLABLE NOTES FIXED SEMI-ANN. 7.625% 11/01/2024 26,813 26,437
25,000.000

92840VAB8 VISTRA OPERATIONS CO LLC CALLABLE NOTES SEMI-ANN. 5.625% 02/15/2027 25,969 26,469
25,000.000

9D7861B VISTRA OPERATIONS COMPANY LLC LX173577 B SEMI-ANN. 0.000% 12/15/2025 45,937 46,614
46,608.040

91832VAA2 VOC ESCROW LTD CALLABLE NOTES FIXED 5% 1 SEMI-ANN. 5.000% 02/15/2028 48,375 50,438
50,000.000

929566AJ6 WABASH NATIONAL CORP CALLABLE NOTES FIXE SEMI-ANN. 5.500% 10/01/2025 24,750 23,688
25,000.000

960386AL4 WABTEC CORP CALLABLE NOTES FIXED 3.45% 1 SEMI-ANN. 3.450% 11/15/2026 291,379 318,557
326,000.000

93627CAA9 WARRIOR MET COAL INC CALLABLE NOTES FIXE SEMI-ANN. 8.000% 11/01/2024 20,475 20,850
20,000.000

94107JAA1 WASTE PRO USA INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.500% 02/15/2026 150,000 153,000
150,000.000

92890HAB8 WEA FINANCE LLC / WESTFIELD UK & EUROPE SEMI-ANN. 2.700% 09/17/2019 1,247,538 1,249,938
1,250,000.000

94707VAA8 WEATHERFORD INTERNATIONAL LTD CALLABLE N SEMI-ANN. 5.125% 09/15/2020 20,875 12,750
25,000.000

947075AN7 WEATHERFORD INTERNATIONAL LTD CALLABLE N SEMI-ANN. 9.875% 02/15/2024 55,546 39,188
75,000.000
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94856UAA9 WEEKLEY HOMES LLC / WEEKLEY FINANCE CORP SEMI-ANN. 6.625% 08/15/2025 97,531 98,750
100,000.000

94946TAD8 WELLCARE HEALTH PLANS INC CALLABLE NOTES SEMI-ANN. 5.375% 08/15/2026 25,000 26,438
25,000.000

950399AB1 WELLTEC A/S CALLABLE NOTES FIXED 9.5% 01 SEMI-ANN. 9.500% 12/01/2022 415,415 387,730
406,000.000

95616AAA1 WEST STREET MERGER SUB INC CALLABLE NOTE SEMI-ANN. 6.375% 09/01/2025 48,750 46,500
50,000.000

966387AP7 WHITING PETROLEUM CORP CALLABLE NOTES FI SEMI-ANN. 6.250% 04/01/2023 24,625 24,938
25,000.000

96950GAA0 WILLIAMS SCOTSMAN INTERNATIONAL INC CALL SEMI-ANN. 7.875% 12/15/2022 209,000 209,500
200,000.000

96950GAB8 WILLIAMS SCOTSMAN INTERNATIONAL INC CALL SEMI-ANN. 6.875% 08/15/2023 50,063 52,125
50,000.000

5E7641B WINDSTREAM SERVICES LLC - DIP BL2935932 SEMI-ANN. 0.000% 02/26/2021 24,875 25,000
25,000.000

983130AV7 WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPI SEMI-ANN. 5.500% 03/01/2025 429,500 438,940
425,000.000

983130AX3 WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPI SEMI-ANN. 5.250% 05/15/2027 23,500 25,000
25,000.000

983793AD2 XPO LOGISTICS INC CALLABLE NOTES FIXED 6 SEMI-ANN. 6.500% 06/15/2022 77,484 76,172
75,000.000

983793AG5 XPO LOGISTICS INC CALLABLE NOTES FIXED 6 SEMI-ANN. 6.750% 08/15/2024 300,000 319,125
300,000.000

988498AJ0 YUM BRANDS INC CALLABLE NOTES FIXED 3.87 SEMI-ANN. 3.875% 11/01/2023 50,375 50,655
50,000.000

989194AP0 ZAYO GROUP LLC / ZAYO CAPITAL INC CALLAB SEMI-ANN. 5.750% 01/15/2027 149,438 152,645
150,000.000

98954NAA7 ZIGGO BV CALLABLE NOTES FIXED 5.5% 15/JA SEMI-ANN. 5.500% 01/15/2027 144,000 152,582
150,000.000

68245XAE9 1011778 BC ULC / NEW RED FINANCE INC CAL SEMI-ANN. 5.000% 10/15/2025 167,645 176,146
175,000.000
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TOTAL CORPORATE DEBT INSTRUMENTS: ALL OTHER 84,962,764 83,761,368
PREFERRED
---------
465562106 ITAU UNIBANCO HOLDING SA ADR USD 0 603,698 678,494

72,027.000
B7XG702 MAIL.RU GROUP LTD GDR USD 0.000005 182,369 220,646

8,646.000
55406M204 MYT HOLDING CO PREFERRED STOCK FIXED CPN 07/JUN/2029 USD 1 3,161 3,874

4,211.000
71654V101 PETROLEO BRASILEIRO SA ADR USD 101,778 179,630

12,650.000
6773812 SAMSUNG ELECTRONICS CO LTD PREFERENCE KR 774,489 691,028

20,860.000
TOTAL PREFERRED 1,665,496 1,773,672

COMMON
------
BFX05H3 ABSA GROUP LTD 95,869 108,424

8,687.000
00084K104 ACC CLAIMS HLDGS LLC COMMON STOCK USD 17,058 12,266

1,226,595.000
B01ZVZ5 ACERINOX SA COMMON STOCK EUR 0.25 0 4,354

433.000
B4TX8S1 AIA GROUP LTD COMMON STOCK HKD 0 374,929 459,398

42,600.000
B0LX3Y2 ALDAR PROPERTIES PJSC COMMON STOCK AED 1 219,872 176,534

343,087.000
01609W102 ALIBABA GROUP HOLDING LTD ADR 779,205 1,287,820

7,600.000
BZ1MXR7 ALPHA BANK AE COMMON STOCK EUR 0.3 89,349 52,091

25,990.000
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B6QPBP2 ALROSA PJSC COMMON STOCK RUB 0.5 161,611 166,078
121,750.000

B1YVKN8 ANTA SPORTS PRODUCTS LTD COMMON STOCK HK 223,803 539,075
78,500.000

6273583 APOLLO HOSPITALS ENTERPRISE LTD COMMON S 448,032 490,043
24,887.000

B03MP18 ARCELIK AS COMMON STOCK TRY 1 204,762 204,682
60,868.000

BCRWL65 ASIAN PAINTS LTD COMMON STOCK INR 1 126,667 197,050
10,015.000

056752108 BAIDU INC ADR USD 0.00005 403,248 230,612
1,965.000

BD2N0P2 BAJAJ FINANCE LTD COMMON STOCK INR 2 360,804 511,949
9,600.000

6368360 BANGKOK BANK PCL NVDR THB 10 236,247 260,804
40,600.000

B01C1P6 BANK CENTRAL ASIA TBK PT COMMON STOCK ID 348,884 416,924
196,500.000

07725L102 BEIGENE LTD ADR USD 0.0001 129,679 120,851
975.000

BGSQG47 BRITANNIA INDUSTRIES LTD COMMON STOCK IN 79,031 147,187
3,703.000

B8Y6W58 CASETEK HOLDINGS LTD COMMON STOCK TWD 10 119,257 96,898
72,000.000

5624030 CEZ AS COMMON STOCK CZK 100 87,721 122,294
5,060.000

B0LMTQ3 CHINA CONSTRUCTION BANK CORP COMMON STOC 110,724 103,373
120,000.000

6630940 CHINA EVERBRIGHT INTERNATIONAL LTD COMMO HKD 0 152,458 118,368
128,259.000

BYYFJB2 CHINA GRAND AUTOMOTIVE SERVICES GROUP CO COMMON STOCK CNY 1 117,670 121,041
186,400.000
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B23TGR6 CHINA JINMAO HOLDINGS GROUP LTD COMMON S 90,575 110,656
182,000.000

B94VG58 CHINA MACHINERY ENGINEERING CORP COMMON 1 163,669 87,859
195,000.000

B1DYPZ5 CHINA MERCHANTS BANK CO LTD COMMON STOCK 631,441 660,592
132,500.000

6416139 CHINA MERCHANTS PORT HOLDINGS CO LTD COM HKD 0 298,874 199,741
117,506.000

6073556 CHINA MOBILE LTD COMMON STOCK HKD 0 1,129,545 906,166
99,500.000

6711566 CHINA RESOURCES POWER HOLDINGS CO LTD CO HKD 0 78,326 58,368
40,000.000

B00G0S5 CNOOC LTD COMMON STOCK HKD 0 98,174 145,357
85,000.000

191241108 COCA-COLA FEMSA SAB DE CV ADR USD 0 250,506 226,997
3,653.000

192446102 COGNIZANT TECHNOLOGY SOLUTIONS CORP COMM USD 0.01 546,094 518,213
8,175.000

83402A990 CONTRA SOFTBRANDS INC 0 0
14,744.000

B08YDF9 CP ALL PCL FOREIGN SH. THB 1 228,698 452,890
161,500.000

6191997 CSPC PHARMACEUTICAL GROUP LTD COMMON STO 775,477 696,730
432,000.000

22943F100 CTRIP.COM INTERNATIONAL LTD ADR USD 0.01 616,017 490,202
13,281.000

6260734 DELTA ELECTRONICS INC COMMON STOCK TWD 1 147,289 192,695
38,000.000

6283452 DUBAI ISLAMIC BANK PJSC COMMON STOCK AED 118,748 118,875
85,116.000

B682TF7 E-MART INC COMMON STOCK KRW 5000 282,199 226,008
1,864.000
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6099819 EICHER MOTORS LTD COMMON STOCK INR 10 197,224 171,072
617.000

B1PQHS6 FAES FARMA SA COMMON STOCK EUR 0.1 90 165
35.000

B671GT8 FIBRA UNO ADMINISTRACION SA DE CV REIT M 801,255 650,503
491,630.000

368287207 GAZPROM PJSC ADR USD 427,404 663,443
90,560.000

5140989 GAZPROM PJSC ADR USD 219,155 298,703
40,773.000

B1VXKN7 GENTING MALAYSIA BHD COMMON STOCK MYR 0. 851,991 664,151
847,100.000

40051E202 GRUPO AEROPORTUARIO DEL SURESTE SAB DE C 354,718 303,956
1,875.000

B03N0C7 HACI OMER SABANCI HOLDING AS COMMON STOC 131,443 74,380
50,083.000

B1TL3R8 HAIER ELECTRONICS GROUP CO LTD COMMON ST 0.1 162,414 184,407
66,698.000

B0RNRF5 HANA FINANCIAL GROUP INC COMMON STOCK KR 144,358 191,365
5,908.000

BJYKB72 HANSOH PHARMACEUTICAL GROUP CO LTD COMMO HKD 0.00001 55,356 68,723
26,000.000

6294896 HCL TECHNOLOGIES LTD COMMON STOCK INR 2 481,853 629,513
40,815.000

B5Q3JZ5 HDFC BANK LTD COMMON STOCK INR 2 406,692 591,010
16,694.000

6438564 HON HAI PRECISION INDUSTRY CO LTD COMMON 10 244,976 232,882
93,452.000

6171900 HOUSING DEVELOPMENT FINANCE CORP LTD COM INR 2 322,294 509,508
16,044.000

B4WTBY3 HUANENG RENEWABLES CORP LTD COMMON STOCK 258,198 207,130
752,651.000
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44842L103 HUTCHISON CHINA MEDITECH LTD ADR USD 109,920 73,150
3,325.000

B2QY968 HYPERA SA COMMON STOCK BRL 0 617,268 676,852
86,500.000

45104G104 ICICI BANK LTD ADR USD 205,810 304,414
24,179.000

B98CG57 INDIABULLS HOUSING FINANCE LTD COMMON ST 730,972 593,971
67,468.000

6100454 INDUSIND BANK LTD COMMON STOCK INR 10 275,102 286,463
14,019.000

48019W107 JONES ENERGY II INC COMMON STOCK USD 25,500 11,703
761.600

B3PRM66 JUBILANT FOODWORKS LTD COMMON STOCK INR 242,549 361,378
20,232.000

B3DF0Y6 KB FINANCIAL GROUP INC COMMON STOCK KRW 146,292 177,896
4,480.000

6495730 KOREA ELECTRIC POWER CORP COMMON STOCK K 158,297 119,535
5,402.000

2836946 KROTON EDUCACIONAL SA COMMON STOCK BRL 0 114,636 127,943
44,700.000

6492838 KRUNG THAI BANK PCL FOREIGN SH. THB 5.15 193,703 223,311
351,200.000

6505316 KT CORP COMMON STOCK KRW 5000 220,987 212,870
8,584.000

501242101 KULICKE & SOFFA INDUSTRIES INC COMMON ST 224,918 224,936
9,975.000

B0166K8 LARSEN & TOUBRO LTD COMMON STOCK INR 2 292,065 339,633
15,094.000

6346913 LG CHEM LTD COMMON STOCK KRW 5000 980,564 990,752
3,227.000

6519481 LITE-ON TECHNOLOGY CORP COMMON STOCK TWD 242,849 295,916
202,000.000
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B08K3S0 LOCALIZA RENT A CAR SA COMMON STOCK BRL 146,960 160,385
15,000.000

BYZDW27 LUKOIL PJSC ADR USD 0.025 93,153 157,697
1,868.000

B2QKYZ0 MAGNIT PJSC GDR USD 351,606 264,682
18,160.000

V5633W109 MAKEMYTRIP LTD COMMON STOCK USD 322,999 268,361
10,821.000

6633712 MARUTI SUZUKI INDIA LTD COMMON STOCK INR 233,942 156,201
1,650.000

6372480 MEDIATEK INC COMMON STOCK TWD 10 110,414 141,535
14,000.000

58733R102 MERCADOLIBRE INC COMMON STOCK USD 0.001 200,114 764,101
1,249.000

B1CRLC4 MONDI PLC COMMON STOCK GBP 0.2 705,636 681,412
29,911.000

6563206 MTN GROUP LTD COMMON STOCK ZAR 0.01 128,095 110,503
14,597.000

B1FSSM3 NAGACORP LTD COMMON STOCK HKD 0.0125 184,476 327,201
266,000.000

6622691 NASPERS LTD COMMON STOCK ZAR 2 582,754 860,382
3,548.000

647581107 NEW ORIENTAL EDUCATION & TECHNOLOGY GROU USD 0.01 285,437 383,906
3,975.000

BKWP6Q0 OW BUNKER A/S COMMON STOCK DKK 1 0 0
13,406.000

G68707101 PAGSEGURO DIGITAL LTD COMMON STOCK USD 0 161,611 172,442
4,425.000

4672784 PESCANOVA SA COMMON STOCK EUR 6 0 42
76.000

6706250 PICC PROPERTY & CASUALTY CO LTD COMMON S 275,883 246,021
228,000.000
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B01FLR7 PING AN INSURANCE GROUP CO OF CHINA LTD STOCK HKD 1 631,261 690,368
57,500.000

6693233 POSCO COMMON STOCK KRW 5000 314,741 300,477
1,419.000

B7FQV64 RAIA DROGASIL SA COMMON STOCK BRL 0 89,943 133,033
6,700.000

B2Q7WL3 REC LTD COMMON STOCK INR 10 300,667 353,713
148,155.000

6771720 SAMSUNG ELECTRONICS CO LTD COMMON STOCK 601,294 574,347
14,110.000

B5B23W2 SANDS CHINA LTD COMMON STOCK HKD 0.01 607,979 657,838
137,600.000

803866300 SASOL LTD ADR USD 186,051 168,061
6,763.000

B5SC091 SBERBANK OF RUSSIA PJSC ADR USD 179,625 230,100
14,961.000

81141R100 SEA LTD ADR USD 0.0005 302,686 574,706
17,300.000

B16YNS1 SHIMAO PROPERTY HOLDINGS LTD COMMON STOC 182,311 242,189
79,500.000

82706C108 SILICON MOTION TECHNOLOGY CORP ADR USD 0 316,077 339,507
7,650.000

B3ZVDV0 SINOPHARM GROUP CO LTD COMMON STOCK HKD 262,357 211,200
60,000.000

6450267 SK HYNIX INC COMMON STOCK KRW 5000 111,142 125,198
2,080.000

6818843 SM PRIME HOLDINGS INC COMMON STOCK PHP 1 127,321 203,186
280,600.000

BSQCB24 STATE BANK OF INDIA COMMON STOCK INR 1 206,216 288,074
55,045.000

B1YBT08 SUNNY OPTICAL TECHNOLOGY GROUP CO LTD CO HKD 0.1 319,889 227,251
22,000.000
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B02GKC7 SUZANO SA COMMON STOCK BRL 0 590,965 698,544
81,500.000

874039100 TAIWAN SEMICONDUCTOR MANUFACTURING CO LT 239,001 358,327
9,148.000

6889106 TAIWAN SEMICONDUCTOR MANUFACTURING CO LT STOCK TWD 10 689,684 877,220
114,000.000

6101156 TATA STEEL LTD COMMON STOCK INR 10 178,976 179,604
24,579.000

BWFGD63 TECH MAHINDRA LTD COMMON STOCK INR 5 68,326 106,245
10,379.000

BMMV2K8 TENCENT HOLDINGS LTD COMMON STOCK HKD 0. 671,864 1,029,028
22,800.000

6903556 TINGYI CAYMAN ISLANDS HOLDING CORP COMMO HKD 0.005 496,608 657,633
394,000.000

6139340 TITAN CO LTD COMMON STOCK INR 1 112,894 117,948
6,100.000

BYQKMK5 TITAN PETROCHEMICALS GROUP LTD COMMON ST 0.08 1,084 47
4,935.000

6136040 VEDANTA LTD COMMON STOCK INR 1 848,754 674,428
267,015.000

BZ0WW59 VINCOM RETAIL JSC COMMON STOCK VND 10000 144,241 139,580
96,240.000

BLLHKZ1 WH GROUP LTD COMMON STOCK HKD 0.0001 515,991 675,164
666,000.000

BZ8TP86 WONIK IPS CO LTD COMMON STOCK KRW 500 66,691 69,009
3,327.000

BZ3C3R5 WUXI BIOLOGICS CAYMAN INC COMMON STOCK H 0.000025 151,332 134,688
15,000.000

B05NXN7 XINYI GLASS HOLDINGS LTD COMMON STOCK HK 82,039 98,662
94,000.000

N97284108 YANDEX NV COMMON STOCK USD 0.01 514,925 736,174
19,373.000
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6188535 ZEE ENTERTAINMENT ENTERPRISES LTD COMMON 1 272,517 197,452
40,247.000

TOTAL COMMON 34,351,894 38,264,968
PARTNERSHIP/JOINT VENTURE INTERESTS
-----------------------------------
G04993567 AQR DELTA OFFSHORE FUND, L.P 19,100,000 22,138,788

19,100,000.000
AAC9928Q7 AQR GRPT EL OFFSHORE FUND LTD LTD PART U 19,574,740 24,098,937

18,948.390
Q31993134 D.E. SHAW OCULUS INTERNATIONAL FUND 2,455,700 3,729,553

1.880
38099L568 GMO EMERGING COUNTRY LOCAL DEBT FUND (OF 22,957 20,287,995

1,000.000
60899X1C9 MONDRIAN EMERGING MARKETS SMALL CAP EQUI L.P. 3,582,480 3,379,448

217,780.280
TOTAL PARTNERSHIP/JOINT VENTURE INTERESTS 44,735,877 73,634,721

VALUE OF INTEREST IN COMMON/COLLECTIVE TRUSTS
---------------------------------------------
AAO9950Q5 AEOLUS 3,708,248 3,080,461

3,484.980
AAU9911D5 AEOLUS PROP CKPFLP J19 3,199,345 3,362,149

3,199.400
AAN9970I0 AQ METRIC 8,184,818 9,058,535

8,206.500
AAS9952S5 AQ METRIC CLINTON OPPS LTD K 1,700,000 1,898,408

1,700.000
AAV9974L0 CAXTON DYNAMIS LIMITED F 3,730,000 4,114,973

3,730.000
AAU9900V8 CTF EMERGING LOCAL DEBT PORTFOLIO 7,001,017 6,985,800

1,068,165.130
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AAS9977E7 ELEMENT CAPITAL 5,000,000 5,007,684
2,909.290

AAR9981H5 EXTENDED EQUITY MARKET FUND B 52,132,265 52,813,195
129,936.640

AAQ9932W3 MARKET ADVANTAGE LTD 14,520,572 16,365,015
14,520.570

AAQ9902H2 PGIM REAL ESTATE FINANCE LLC USD 4,928,114 5,538,679
4,491.770

AAR9960R8 PLEIAD 2,312 2,172
2.310

AAS9976E8 PLEIAD 2,296 2,152
2.290

AAW9955O6 PLEIAD ASIA OFFSHORE FEEDER FUND SERIES OPEN-END FUND USD 2,132 2,137
2.160

AAV9952L6 PLEIAD ASIAOSFDRAA1U 0119 2,248 2,154
2.250

749998647 RCTS LARGE CAP INDEX INTL EQUITY 19,099 18,351
1,141.430

755990322 RCTS SMALL CAP INDEX INTL EQUITY 7,760 7,676
577.160

AAQ9925L6 SHELLBACK 4,827,408 4,975,171
4,827.400

AAQ9901H3 SPF INC USD 2,048,829 2,289,176
1,422.510

AAL9984Z8 SQUAREPOINT 4,749,210 5,343,421
4,749.210

AAQ9926L5 SQUAREPOINT 2,850,000 3,338,764
2,637.870

AAR9942F7 STATE STREET MSCI EAFE SMALL CAP INDEX N STRATEGY OPEN-END FUND USD 33,495,267 30,707,488
2,017,707.320

AAS9980E2 TIG SEC AS FD II LTD 978,255 585,777
571.510
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AAR9955R5 TT MIDCAP 6,583,401 6,980,086
16,934.550

AAQ9928C3 YORK 5,047,024 5,493,937
4,544.660

AAQ9928L3 YORK 1,450,000 1,562,873
1,292.940

AAX9998H9 YORKASIANSTRATMETFDR B1 1,500,000 153,055
1,500.000

TOTAL VALUE OF INTEREST IN COMMON/COLLECTIVE TRUSTS 167,669,618 169,689,289
VALUE OF INTEREST IN REGISTERED INVESTMENT COMPANIES
----------------------------------------------------
AAR9951R9 CITADEL KENSINGTON 5,419,402 671,597

594.010
261992572 DREYFUS CASH MGT FD MONTHLY VARIABLE 12/31/2049 6,685 6,685

6,685.240
481992JQ9 JPMORGAN PRIME MONEY MARKET FUND FUNDS V MONTHLY VARIABLE 12/31/2049 27,062,224 27,064,555

27,053,733.710
46699A9A6 JPMORGAN US GOVT MMKT FUND CAPITAL SHARE MONTHLY VARIABLE 12/31/2049 4,018,266 4,018,266

4,018,265.870
TOTAL VALUE OF INTEREST IN REGISTERED INVESTMENT COMPANIES 36,506,577 31,761,104

GENERAL INVESTMENTS - OTHER
===========================
FOREIGN GOVERNMENT AND AGENCY SECURITIES
----------------------------------------
00828ECA5 AFRICAN DEVELOPMENT BANK BOND FIXED 1.87 SEMI-ANN. 1.875% 03/16/2020 271,115 269,444

270,000.000
298785HL3 EUROPEAN INVESTMENT BANK BOND FIXED 1.62 SEMI-ANN. 1.625% 08/14/2020 726,790 727,506

730,000.000
BF34683 FMS WERTMANAGEMENT MEDIUM TERM NOTE FIXE ANNUAL 1.750% 05/15/2020 598,752 598,188

600,000.000
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45950KCD0 INTERNATIONAL FINANCE CORP BOND FIXED 1. SEMI-ANN. 1.750% 09/16/2019 1,302,837 1,298,120
1,300,000.000

TOTAL FOREIGN GOVERNMENT AND AGENCY SECURITIES 2,899,495 2,893,257
FOREIGN CURRENCY CONTRACTS (WITH GAINS)
---------------------------------------
CCTCAD CURRENCY CONTRACT - CAD VALUE DATE: 09/18/2019 0 193,996
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 09/24/2019 0 27,151

TOTAL FOREIGN CURRENCY CONTRACTS (WITH GAINS) 0 221,147
OTHER SECURITIES
----------------
AAE9993Z5 AEOLUS PROPERTY CATASTROPHE KEYSTONE FUN 2,448,919 1,883,751

2,626.320
038994414 AQR STYLE PREMIA FUND LP LTD PART USD 13,100,000 13,435,691

13,100,000.000
BCBA BCBR BANK OF AMERICA NA 255,000 0

255,000.000
BCBP BILATERAL SWAPS COLLATERAL BNP PARIBAS S.A. 140,000 140,000

140,000.000
BCMS BILATERAL SWAPS COLLATERAL MORGAN STANLEY CAPITAL SERVICES LLC 115,000 0

115,000.000
BCJP BILATERAL SWAPS COLLATERAL J.P. Morgan S 140,000 140,000

140,000.000
BCSS BILATERAL SWAPS COLLATERAL State Street 250,000 250,000

250,000.000
17299K6L8 CITADEL KENSINGTON GLOBAL STRATEGIES FUN OPEN-END FUND USD 5,027,947 8,628,011

4,934.270
010903DL Equity TRS, Index USLBUTTRUU.I LIBOR 0.11 USD 1 0 459,625

14,558,930.240
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010905DL Equity TRS, Index USLBUTTRUU.I LIBOR 0.1399 USD 0 0 337,508
11,289,991.310

G33994156 EVEREST CAPITAL GLOBAL LTD. 792,726 0
1,135.100

205998E11 KING STREET CAP CL S S65 2,497 323
21.620

20599H1E7 KING STREET CAP S SER 75 1,156 154
10.010

20599J1W3 KING STREET CAP S SER 80 19,147 23,332
191.480

205998D46 KING STREET CAP S SER 85 11 17
.060

AAE9916Q9 KING STREET CAPITAL LTD COMMON STOCK USD 1,239 1,906
12.400

20599L1E8 KINGSTREET CLASS S SERIES 60 S 6,578 11,141
72.800

AAK9974K4 MILLENNIUM INT LTD 6,031,701 8,259,899
3,575.290

AAQ9933C6 MW EUREKA 6,519,274 6,656,782
31,818.660

71799X657 PHARO GALA FD LTD CL A-DP 3,400,000 5,244,263
1,418.320

717997902 PHARO MACRO FUND, LTD 2,594,991 3,808,307
862.690

7209968D2 PLEIAD ASIA OFFSHORE FEEDER OPEN-END FUN 4,602,218 5,722,151
4,436.780

AAQ9932Y9 POINT72 3,000,000 3,255,145
30,000.000

AAQ9995K3 POINT72 5,044,211 5,521,946
50,442.100

871999744 SYMMETRY INTERNATIONAL FUND LIMITED CLAS (VOTING) 4,200,000 6,700,556
4,096.170
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871999702 SYMMETRY INTERNATIONAL FUND LIMITED CLAS (NON-VOTING) 1,800,000 2,871,667
1,755.500

AAQ9915Y0 TENARON 4,000,000 4,442,461
3,811.320

G91992829 TWO SIGMA ABSOLUTE RETURN ENHANCED CAYMA CLASS A1 5,540,000 9,841,516
4,517.100

002998Q62 400 CAPITAL RA HOLDINGS METRIC FUND LP 1,558,972 563,619
1,669.010

TOTAL OTHER SECURITIES 70,591,586 88,199,771
TOTAL GENERAL INVESTMENTS - OTHER 73,491,080 91,314,176

================= =================
TOTAL GENERAL INVESTMENTS 596,170,298 643,510,632

----------------- -----------------
----------------- -----------------
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OTHER LIABILITIES
-----------------
-----------------
OVERDRAFTS
----------
BCBR BILATERAL SWAPS COLLATERAL BARCLAYS BANK PLC (300,000) (300,000)

(300,000.000)
BCCB BILATERAL SWAPS COLLATERAL CITIBANK NA (375,000) (260,000)

(375,000.000)
BCCS BILATERAL SWAPS COLLATERAL Credit Suisse (255,000) 0

(255,000.000)
CASH CASH (94,424) (94,424)

(94,423.510)
HKD HONG KONG DOLLAR (2,119) (2,118)

(16,550.000)
CASH U. S. DOLLAR (143,465) (143,465)

(143,465.000)
TOTAL OVERDRAFTS (1,170,008) (800,007)

FUTURES CONTRACTS
-----------------
MFSU9IDA MSCI EAFE EQUITY INDEX 20/SEP/2019 MFSU9 EXPIRES 09/20/2019 SIZE 50.0 0 654,945

929.000
PTU9IDXA S&P/TSX 60 IX FUT EQUITY INDEX 19/SEP/20 EXPIRES 09/19/2019 SIZE 200.0 0 63,648

64.000
ESU9IDXA S&P500 EMINI FUT EQUITY INDEX 20/SEP/201 EXPIRES 09/20/2019 SIZE 50.0 0 1,395,233

1,059.000
WNU9COMA US ULTRA BOND CBT BOND 19/SEP/2019 WNU9 EXPIRES 09/19/2019 SIZE 100,000.0 0 474,063

410.000
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TOTAL FUTURES CONTRACTS BEFORE CASH FLOWS 0 2,587,888
TOTAL CASH FLOWS ON FUTURES CONTRACTS 1,421,408
TOTAL FUTURES CONTRACTS NET OF CASH FLOWS 1,166,480

SECURITIES SOLD SHORT
---------------------
CAD COLL CANADIAN DOLLAR CASH COLLATERAL (562,249) (569,293)

(743,923.950)
TOTAL SECURITIES SOLD SHORT (562,249) (569,293)

FOREIGN CURRENCY CONTRACTS (WITH LOSSES)
----------------------------------------
CCTKRW CURRENCY CONTRACT - KRW VALUE DATE: 07/01/2019 0 (5)
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 07/16/2019 0 (33,691)
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 07/22/2019 0 (208,894)
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 08/13/2019 0 (85,754)
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 08/19/2019 0 (33,091)
CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 09/17/2019 0 (18,595)

TOTAL FOREIGN CURRENCY CONTRACTS (WITH LOSSES) 0 (380,030)
TOTAL PAYABLES FOR SECURITIES PURCHASED (2,317,814) (2,317,827)
TOTAL OTHER LIABILITIES (4,050,071) (2,900,678)

----------------- -----------------
----------------- -----------------
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DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

EIN# 58-0218548
PLAN# 504

SCHEDULE OF LOANS OR FIXED INCOME OBLIGATIONS IN DEFAULT OR CLASSIFIED AS UNCOLLECTIBLE
YEAR ENDED JUNE 30, 2019

Party-
In-

Interest 
to the 
Plan Identity and Address of Obligor

Original 
Amount of 

Loan
Amount Received During 

Reporting Year

Unpaid 
Balance at 
End of Year

Description of Obligation Including Par 
Value, Interest Rate, Maturity Date Amount Overdue

Principal Interest Principal Interest

Adelphia Communications Corporate bond, $50,000 par value
1 North Main Street coupon rate of 9.5%
Coudersport, PA  16915 $ 50,000  —  — $ 50,000 matured on March 5, 2005 $ 50,000 $ 156,730 

Century Corporate bond, $,662,000 par value
50 Locust Avenue coupon rate of 8.875%,
New Canaan, CT  06840 $ 662,000  —  — $ 662,000 matured on January 15, 2007 $ 662,000 $ 1,427,688 

Century Corporate bond $1,450,000 par value
50 Locust Avenue coupon rate 0.0%
New Canaan, CT  06840 $ 1,450,000  —  — $ 637,556 matured on January 15, 2008 $ 848,324 $ — 

Cloud Peak Energy Resources LLC Corporate bond $25,000 par value
505 South Gillette Avenue coupon rate 6.375%
Gillette, WY  82716 $ 25,000  —  — $ 1,594 matured on March 15, 2024 $ — $ 1,594 

Cloud Peak Energy Resources LLC Corporate bond $25,000 par value
505 South Gillette Avenue coupon rate 12.0%
Gillette, WY  82716 $ 25,000  —  — $ 3,000 matured on November 1, 2021 $ — $ 3,000 

Hexion Inc. Corporate bond $50,000 par value
180 East Broad Street coupon rate 10.375%
Columbus, OH  43215 $ 50,000  — $ 1,368 $ 3,819 matured on February 1, 2022 $ — $ 3,819 



Party-
In-

Interest 
to the 
Plan Identity and Address of Obligor

Original 
Amount of 

Loan
Amount Received During 

Reporting Year

Unpaid 
Balance at 
End of Year

Description of Obligation Including Par 
Value, Interest Rate, Maturity Date Amount Overdue

Principal Interest Principal Interest

Hexion Inc. Corporate bond $25,000 par value
180 East Broad Street coupon rate 13.75%
Columbus, OH  43215 $ 25,000  — $ 3,438 $ — matured on February 8, 2017 $ — $ — 

Hexion Inc. Corporate bond $25,000 par value
180 East Broad Street coupon rate 9.0%
Columbus, OH  43215 $ 25,000  —  — $ 2,250 matured on November 15, 2020 $ — $ 2,250 

Pacific Gas and Electric Co Corporate bond $50,000 par value
PO Box 997300 coupon rate 5.8%
Sacramento, CA  95899 $ 50,000 $ 2,900 matured on March 1, 2037 $ — $ 2,900 

Pacific Gas and Electric Co Corporate bond $25,000 par value
PO Box 997300 coupon rate 5.4%
Sacramento, CA  95899 $ 25,000  —  — $ 1,350 matured on January 15, 2040 $ — $ 1,350 

Pacific Gas and Electric Co Corporate bond $50,000 par value
PO Box 997300 coupon rate 5.125%
Sacramento, CA  95899 $ 50,000  —  — $ 2,563 matured on November 15, 2043 $ — $ 2,563 

Sanchez Energy Corp Corporate bond $25,000 par value
1000 Main Street, Suite 3000 coupon rate 7.75%
Houston, TX  77002 $ 25,000  —  — $ 1,938 matured on June 15, 2021 $ — $ 1,938 

Sanchez Energy Corp Corporate bond $225,000 par value
1000 Main Street, Suite 3000 coupon rate 6.125%
Houston, TX  77002 $ 225,000  — $ 14,547 $ — matured on January 15, 2023 $ — $ — 

Weatherford International Corporate bond $25,000 par value
2000 St James Place coupon rate 5.125%
Houston,TX 77056 $ 25,000  — $ 641 $ 641 matured on September 15, 2020 $ — $ 641 

Weatherford International Corporate bond $75,000 par value
2000 St James Place coupon rate 9.875%
Houston,TX 77056 $ 75,000  — $ 7,406 $ — matured on February 15, 2024 $ — $ — 



BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
USD COLL CASH COLLATERAL HELD AT BR TRUST REC
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,175,855 06/29/18 S SELL 2252 1.0000 0 1,175,855 1,175,855 0
8,010 07/02/18 S SELL 2362 1.0000 0 8,010 8,010 0

142,800 07/02/18 B BUY 2363 1.0000 0 142,800 142,800 0
706,635 07/02/18 B BUY 2364 1.0000 0 706,635 706,635 0
37,688 07/02/18 S SELL 2365 1.0000 0 37,688 37,688 0

747,079 07/03/18 B BUY 2371 1.0000 0 747,079 747,079 0
169,594 07/03/18 S SELL 2372 1.0000 0 169,594 169,594 0
387,600 07/03/18 B BUY 2373 1.0000 0 387,600 387,600 0
982,395 07/03/18 S SELL 2374 1.0000 0 982,395 982,395 0
952,000 07/04/18 S SELL 2380 1.0000 0 952,000 952,000 0

1,091,550 07/04/18 B BUY 2381 1.0000 0 1,091,550 1,091,550 0
414,563 07/04/18 B BUY 2382 1.0000 0 414,563 414,563 0
567,146 07/05/18 S SELL 2387 1.0000 0 567,146 567,146 0

2,130,602 07/06/18 S SELL 2395 1.0000 0 2,130,602 2,130,602 0
207,281 07/06/18 B BUY 2396 1.0000 0 207,281 207,281 0
247,035 07/06/18 B BUY 2399 1.0000 0 247,035 247,035 0

1,720,400 07/06/18 B BUY 2400 1.0000 0 1,720,400 1,720,400 0
2,882,734 07/09/18 S SELL 2406 1.0000 0 2,882,734 2,882,734 0
1,650,147 07/09/18 B BUY 2407 1.0000 0 1,650,147 1,650,147 0

660,675 07/09/18 B BUY 2408 1.0000 0 660,675 660,675 0
206,551 07/09/18 B BUY 2411 1.0000 0 206,551 206,551 0

2,300,175 07/10/18 S SELL 2417 1.0000 0 2,300,175 2,300,175 0
1,619,450 07/10/18 B BUY 2418 1.0000 0 1,619,450 1,619,450 0
1,011,120 07/10/18 B BUY 2419 1.0000 0 1,011,120 1,011,120 0

381,281 07/10/18 S SELL 2420 1.0000 0 381,281 381,281 0
558,530 07/11/18 S SELL 2428 1.0000 0 558,530 558,530 0
614,730 07/11/18 B BUY 2429 1.0000 0 614,730 614,730 0
108,938 07/11/18 S SELL 2430 1.0000 0 108,938 108,938 0
45,960 07/11/18 S SELL 2431 1.0000 0 45,960 45,960 0

3,156,412 07/12/18 B BUY 2439 1.0000 0 3,156,412 3,156,412 0
1,493,860 07/12/18 S SELL 2440 1.0000 0 1,493,860 1,493,860 0
1,993,515 07/12/18 S SELL 2441 1.0000 0 1,993,515 1,993,515 0

435,750 07/12/18 B BUY 2442 1.0000 0 435,750 435,750 0
2,613,611 07/13/18 S SELL 2450 1.0000 0 2,613,611 2,613,611 0
1,612,840 07/13/18 B BUY 2451 1.0000 0 1,612,840 1,612,840 0

930,690 07/13/18 B BUY 2452 1.0000 0 930,690 930,690 0
54,469 07/13/18 S SELL 2453 1.0000 0 54,469 54,469 0

930,460 07/16/18 S SELL 2461 1.0000 0 930,460 930,460 0
310,670 07/16/18 B BUY 2462 1.0000 0 310,670 310,670 0
356,190 07/16/18 B BUY 2463 1.0000 0 356,190 356,190 0
272,344 07/16/18 B BUY 2464 1.0000 0 272,344 272,344 0

1,081,860 07/17/18 B BUY 2472 1.0000 0 1,081,860 1,081,860 0
442,870 07/17/18 S SELL 2473 1.0000 0 442,870 442,870 0
57,450 07/17/18 S SELL 2474 1.0000 0 57,450 57,450 0

544,688 07/17/18 S SELL 2475 1.0000 0 544,688 544,688 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,080,238 07/18/18 S SELL 2483 1.0000 0 1,080,238 1,080,238 0

978,280 07/18/18 B BUY 2486 1.0000 0 978,280 978,280 0
160,860 07/18/18 B BUY 2487 1.0000 0 160,860 160,860 0
72,625 07/18/18 S SELL 2488 1.0000 0 72,625 72,625 0
29,699 07/19/18 S SELL 2494 1.0000 0 29,699 29,699 0

310,670 07/19/18 B BUY 2495 1.0000 0 310,670 310,670 0
51,705 07/19/18 B BUY 2496 1.0000 0 51,705 51,705 0

290,500 07/19/18 S SELL 2497 1.0000 0 290,500 290,500 0
563,162 07/20/18 B BUY 2505 1.0000 0 563,162 563,162 0
707,270 07/20/18 S SELL 2508 1.0000 0 707,270 707,270 0
298,740 07/20/18 S SELL 2509 1.0000 0 298,740 298,740 0
381,281 07/20/18 B BUY 2510 1.0000 0 381,281 381,281 0
788,999 07/23/18 B BUY 2553 1.0000 0 788,999 788,999 0
297,450 07/23/18 S SELL 2554 1.0000 0 297,450 297,450 0
580,245 07/23/18 B BUY 2555 1.0000 0 580,245 580,245 0
998,594 07/23/18 S SELL 2556 1.0000 0 998,594 998,594 0
455,453 07/24/18 B BUY 2559 1.0000 0 455,453 455,453 0
28,725 07/24/18 S SELL 2560 1.0000 0 28,725 28,725 0

740,320 07/24/18 B BUY 2561 1.0000 0 740,320 740,320 0
1,162,000 07/24/18 S SELL 2562 1.0000 0 1,162,000 1,162,000 0
1,665,465 07/25/18 S SELL 2565 1.0000 0 1,665,465 1,665,465 0

594,900 07/25/18 B BUY 2568 1.0000 0 594,900 594,900 0
683,655 07/25/18 B BUY 2569 1.0000 0 683,655 683,655 0
399,438 07/25/18 B BUY 2570 1.0000 0 399,438 399,438 0

2,381,649 07/26/18 S SELL 2571 1.0000 0 2,381,649 2,381,649 0
810,045 07/26/18 B BUY 2572 1.0000 0 810,045 810,045 0
217,875 07/26/18 B BUY 2573 1.0000 0 217,875 217,875 0

1,341,830 07/26/18 B BUY 2576 1.0000 0 1,341,830 1,341,830 0
1,048,183 07/27/18 B BUY 2530 1.0000 0 1,048,183 1,048,183 0

79,320 07/27/18 B BUY 2577 1.0000 0 79,320 79,320 0
591,735 07/27/18 S SELL 2578 1.0000 0 591,735 591,735 0
562,844 07/27/18 S SELL 2579 1.0000 0 562,844 562,844 0

1,228,054 07/30/18 B BUY 2531 1.0000 0 1,228,054 1,228,054 0
1,652,500 07/30/18 S SELL 2532 1.0000 0 1,652,500 1,652,500 0

281,505 07/30/18 B BUY 2533 1.0000 0 281,505 281,505 0
181,563 07/30/18 B BUY 2534 1.0000 0 181,563 181,563 0

1,256,239 07/31/18 B BUY 2537 1.0000 0 1,256,239 1,256,239 0
254,188 07/31/18 S SELL 2538 1.0000 0 254,188 254,188 0
945,230 07/31/18 S SELL 2541 1.0000 0 945,230 945,230 0
34,470 07/31/18 S SELL 2542 1.0000 0 34,470 34,470 0

BROKER 100100 NAV VAL
17,271 07/31/18 B BUY 2613 1.0000 0 17,271 17,271 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,713,700 08/01/18 S SELL 2645 1.0000 0 1,713,700 1,713,700 0

917,461 08/01/18 B BUY 2646 1.0000 0 917,461 917,461 0
17,230 08/01/18 S SELL 2647 1.0000 0 17,230 17,230 0

363,125 08/01/18 B BUY 2648 1.0000 0 363,125 363,125 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
580 08/01/18 S SELL 2934 1.0000 0 580 580 0

1,546,567 08/02/18 B BUY 2651 1.0000 0 1,546,567 1,546,567 0
406,980 08/02/18 S SELL 2652 1.0000 0 406,980 406,980 0
416,990 08/02/18 S SELL 2653 1.0000 0 416,990 416,990 0
689,938 08/02/18 S SELL 2654 1.0000 0 689,938 689,938 0
363,878 08/03/18 S SELL 2657 1.0000 0 363,878 363,878 0

1,136,960 08/03/18 B BUY 2658 1.0000 0 1,136,960 1,136,960 0
873,425 08/03/18 S SELL 2659 1.0000 0 873,425 873,425 0
90,781 08/03/18 B BUY 2660 1.0000 0 90,781 90,781 0

1,307,464 08/06/18 S SELL 2663 1.0000 0 1,307,464 1,307,464 0
717,060 08/06/18 B BUY 2664 1.0000 0 717,060 717,060 0
152,145 08/06/18 B BUY 2665 1.0000 0 152,145 152,145 0
417,594 08/06/18 B BUY 2666 1.0000 0 417,594 417,594 0
335,915 08/07/18 S SELL 2669 1.0000 0 335,915 335,915 0
684,760 08/07/18 B BUY 2670 1.0000 0 684,760 684,760 0
529,690 08/07/18 S SELL 2671 1.0000 0 529,690 529,690 0
181,563 08/07/18 B BUY 2672 1.0000 0 181,563 181,563 0
892,477 08/08/18 S SELL 2673 1.0000 0 892,477 892,477 0
562,844 08/08/18 S SELL 2674 1.0000 0 562,844 562,844 0
620,160 08/08/18 B BUY 2675 1.0000 0 620,160 620,160 0
929,775 08/08/18 B BUY 2676 1.0000 0 929,775 929,775 0
341,818 08/09/18 B BUY 2679 1.0000 0 341,818 341,818 0
284,240 08/09/18 S SELL 2680 1.0000 0 284,240 284,240 0
90,160 08/09/18 S SELL 2681 1.0000 0 90,160 90,160 0
18,156 08/09/18 B BUY 2682 1.0000 0 18,156 18,156 0

199,412 08/10/18 S SELL 2685 1.0000 0 199,412 199,412 0
394,450 08/10/18 S SELL 2686 1.0000 0 394,450 394,450 0
599,156 08/10/18 B BUY 2687 1.0000 0 599,156 599,156 0
96,900 08/10/18 S SELL 2690 1.0000 0 96,900 96,900 0

2,648,344 08/13/18 B BUY 2691 1.0000 0 2,648,344 2,648,344 0
1,098,200 08/13/18 S SELL 2692 1.0000 0 1,098,200 1,098,200 0
2,254,000 08/13/18 S SELL 2693 1.0000 0 2,254,000 2,254,000 0
1,034,906 08/13/18 B BUY 2694 1.0000 0 1,034,906 1,034,906 0
1,641,164 08/14/18 B BUY 2697 1.0000 0 1,641,164 1,641,164 0

729,980 08/14/18 S SELL 2698 1.0000 0 729,980 729,980 0
456,435 08/14/18 S SELL 2699 1.0000 0 456,435 456,435 0
417,594 08/14/18 S SELL 2700 1.0000 0 417,594 417,594 0
917,663 08/15/18 S SELL 2703 1.0000 0 917,663 917,663 0

1,001,300 08/15/18 B BUY 2704 1.0000 0 1,001,300 1,001,300 0
67,620 08/15/18 B BUY 2705 1.0000 0 67,620 67,620 0

217,875 08/15/18 S SELL 2706 1.0000 0 217,875 217,875 0
2,476,352 08/16/18 B BUY 2709 1.0000 0 2,476,352 2,476,352 0
1,279,080 08/16/18 S SELL 2710 1.0000 0 1,279,080 1,279,080 0
1,622,880 08/16/18 S SELL 2711 1.0000 0 1,622,880 1,622,880 0

562,844 08/16/18 B BUY 2712 1.0000 0 562,844 562,844 0
2,239,014 08/17/18 S SELL 2715 1.0000 0 2,239,014 2,239,014 0
1,518,100 08/17/18 B BUY 2716 1.0000 0 1,518,100 1,518,100 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
755,090 08/17/18 B BUY 2719 1.0000 0 755,090 755,090 0
108,938 08/17/18 S SELL 2720 1.0000 0 108,938 108,938 0

1,210,536 08/20/18 S SELL 2721 1.0000 0 1,210,536 1,210,536 0
484,500 08/20/18 B BUY 2722 1.0000 0 484,500 484,500 0
54,469 08/20/18 B BUY 2723 1.0000 0 54,469 54,469 0

614,215 08/20/18 B BUY 2726 1.0000 0 614,215 614,215 0
1,723,766 08/21/18 S SELL 2727 1.0000 0 1,723,766 1,723,766 0

413,440 08/21/18 B BUY 2728 1.0000 0 413,440 413,440 0
619,850 08/21/18 B BUY 2729 1.0000 0 619,850 619,850 0
708,094 08/21/18 B BUY 2730 1.0000 0 708,094 708,094 0
572,042 08/22/18 S SELL 2733 1.0000 0 572,042 572,042 0
200,260 08/22/18 B BUY 2736 1.0000 0 200,260 200,260 0
698,740 08/22/18 B BUY 2737 1.0000 0 698,740 698,740 0
290,500 08/22/18 S SELL 2738 1.0000 0 290,500 290,500 0
645,879 08/23/18 S SELL 2867 1.0000 0 645,879 645,879 0
32,300 08/23/18 S SELL 2868 1.0000 0 32,300 32,300 0

388,815 08/23/18 B BUY 2869 1.0000 0 388,815 388,815 0
254,188 08/23/18 B BUY 2870 1.0000 0 254,188 254,188 0
917,089 08/24/18 B BUY 2873 1.0000 0 917,089 917,089 0
206,720 08/24/18 S SELL 2874 1.0000 0 206,720 206,720 0
873,425 08/24/18 S SELL 2875 1.0000 0 873,425 873,425 0
181,563 08/24/18 B BUY 2876 1.0000 0 181,563 181,563 0

1,208,020 08/27/18 B BUY 2879 1.0000 0 1,208,020 1,208,020 0
698,740 08/27/18 B BUY 2880 1.0000 0 698,740 698,740 0
18,156 08/27/18 S SELL 2881 1.0000 0 18,156 18,156 0

4,547,917 08/28/18 S SELL 2884 1.0000 0 4,547,917 4,547,917 0
1,401,820 08/28/18 B BUY 2885 1.0000 0 1,401,820 1,401,820 0
1,515,815 08/28/18 B BUY 2886 1.0000 0 1,515,815 1,515,815 0

343,863 08/28/18 S SELL 2887 1.0000 0 343,863 343,863 0
742,132 08/29/18 B BUY 2890 1.0000 0 742,132 742,132 0
58,140 08/29/18 B BUY 2891 1.0000 0 58,140 58,140 0

157,780 08/29/18 S SELL 2892 1.0000 0 157,780 157,780 0
585,750 08/29/18 S SELL 2893 1.0000 0 585,750 585,750 0

1,793,455 08/30/18 S SELL 2896 1.0000 0 1,793,455 1,793,455 0
994,840 08/30/18 B BUY 2897 1.0000 0 994,840 994,840 0
586,040 08/30/18 B BUY 2898 1.0000 0 586,040 586,040 0
177,500 08/30/18 B BUY 2899 1.0000 0 177,500 177,500 0

1,710,444 08/31/18 B BUY 2902 1.0000 0 1,710,444 1,710,444 0
820,420 08/31/18 S SELL 2903 1.0000 0 820,420 820,420 0

1,127,000 08/31/18 S SELL 2904 1.0000 0 1,127,000 1,127,000 0
230,750 08/31/18 B BUY 2905 1.0000 0 230,750 230,750 0

BROKER 100100 NAV VAL
20,669 08/31/18 B BUY 2922 1.0000 0 20,669 20,669 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,460 09/03/18 B BUY 2953 1.0000 0 6,460 6,460 0

794,535 09/03/18 S SELL 2954 1.0000 0 794,535 794,535 0
53,250 09/03/18 S SELL 2955 1.0000 0 53,250 53,250 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
933,213 09/04/18 B BUY 2956 1.0000 0 933,213 933,213 0

2,235,738 09/05/18 B BUY 2957 1.0000 0 2,235,738 2,235,738 0
245,480 09/05/18 S SELL 2960 1.0000 0 245,480 245,480 0

1,019,935 09/05/18 S SELL 2961 1.0000 0 1,019,935 1,019,935 0
923,000 09/05/18 S SELL 2962 1.0000 0 923,000 923,000 0

1,673,987 09/06/18 B BUY 2963 1.0000 0 1,673,987 1,673,987 0
53,250 09/06/18 S SELL 2964 1.0000 0 53,250 53,250 0

646,000 09/06/18 S SELL 2965 1.0000 0 646,000 646,000 0
974,855 09/06/18 S SELL 2966 1.0000 0 974,855 974,855 0
608,367 09/07/18 B BUY 2967 1.0000 0 608,367 608,367 0
594,320 09/07/18 S SELL 2968 1.0000 0 594,320 594,320 0
326,830 09/07/18 S SELL 2969 1.0000 0 326,830 326,830 0
319,500 09/07/18 B BUY 2970 1.0000 0 319,500 319,500 0

2,009,808 09/10/18 B BUY 2973 1.0000 0 2,009,808 2,009,808 0
781,000 09/10/18 S SELL 2974 1.0000 0 781,000 781,000 0
284,240 09/10/18 S SELL 2977 1.0000 0 284,240 284,240 0
918,505 09/10/18 S SELL 2978 1.0000 0 918,505 918,505 0

1,264,073 09/11/18 S SELL 2979 1.0000 0 1,264,073 1,264,073 0
361,760 09/11/18 B BUY 2982 1.0000 0 361,760 361,760 0
687,470 09/11/18 B BUY 2983 1.0000 0 687,470 687,470 0
230,750 09/11/18 B BUY 2984 1.0000 0 230,750 230,750 0
157,458 09/12/18 S SELL 2985 1.0000 0 157,458 157,458 0
550,250 09/12/18 S SELL 2988 1.0000 0 550,250 550,250 0
613,700 09/12/18 B BUY 2989 1.0000 0 613,700 613,700 0
95,795 09/12/18 B BUY 2990 1.0000 0 95,795 95,795 0

601,154 09/13/18 S SELL 2991 1.0000 0 601,154 601,154 0
90,440 09/13/18 S SELL 2992 1.0000 0 90,440 90,440 0

501,515 09/13/18 B BUY 2993 1.0000 0 501,515 501,515 0
248,500 09/13/18 B BUY 2994 1.0000 0 248,500 248,500 0

3,644,777 09/14/18 S SELL 2997 1.0000 0 3,644,777 3,644,777 0
1,090,854 09/14/18 B BUY 2998 1.0000 0 1,090,854 1,090,854 0

771,995 09/14/18 B BUY 2999 1.0000 0 771,995 771,995 0
88,750 09/14/18 B BUY 3000 1.0000 0 88,750 88,750 0

1,981,647 09/17/18 B BUY 3003 1.0000 0 1,981,647 1,981,647 0
66,236 09/17/18 B BUY 3004 1.0000 0 66,236 66,236 0

100,143 09/17/18 B BUY 3005 1.0000 0 100,143 100,143 0
461,500 09/17/18 S SELL 3006 1.0000 0 461,500 461,500 0
910,470 09/18/18 B BUY 3009 1.0000 0 910,470 910,470 0
990,822 09/18/18 S SELL 3010 1.0000 0 990,822 990,822 0
133,489 09/18/18 B BUY 3011 1.0000 0 133,489 133,489 0
88,750 09/18/18 S SELL 3012 1.0000 0 88,750 88,750 0

1,377,557 09/19/18 S SELL 3015 1.0000 0 1,377,557 1,377,557 0
1,011,519 09/19/18 B BUY 3016 1.0000 0 1,011,519 1,011,519 0
1,156,859 09/19/18 B BUY 3017 1.0000 0 1,156,859 1,156,859 0

869,750 09/19/18 S SELL 3018 1.0000 0 869,750 869,750 0
16,762 09/20/18 B BUY 3021 1.0000 0 16,762 16,762 0

215,566 09/20/18 B BUY 3024 1.0000 0 215,566 215,566 0
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388,815 09/20/18 B BUY 3025 1.0000 0 388,815 388,815 0
603,500 09/20/18 S SELL 3026 1.0000 0 603,500 603,500 0

3,002,979 09/21/18 S SELL 3027 1.0000 0 3,002,979 3,002,979 0
1,569,780 09/21/18 B BUY 3028 1.0000 0 1,569,780 1,569,780 0
1,312,955 09/21/18 B BUY 3029 1.0000 0 1,312,955 1,312,955 0

337,250 09/21/18 B BUY 3030 1.0000 0 337,250 337,250 0
131,891 09/24/18 B BUY 3033 1.0000 0 131,891 131,891 0
368,220 09/24/18 S SELL 3034 1.0000 0 368,220 368,220 0
78,890 09/24/18 B BUY 3035 1.0000 0 78,890 78,890 0

142,000 09/24/18 B BUY 3036 1.0000 0 142,000 142,000 0
1,150,178 09/25/18 B BUY 3141 1.0000 0 1,150,178 1,150,178 0

88,750 09/25/18 S SELL 3142 1.0000 0 88,750 88,750 0
536,180 09/25/18 S SELL 3145 1.0000 0 536,180 536,180 0
490,245 09/25/18 S SELL 3146 1.0000 0 490,245 490,245 0
51,396 09/26/18 B BUY 3147 1.0000 0 51,396 51,396 0

264,860 09/26/18 S SELL 3148 1.0000 0 264,860 264,860 0
563,500 09/26/18 B BUY 3149 1.0000 0 563,500 563,500 0
319,500 09/26/18 S SELL 3150 1.0000 0 319,500 319,500 0
69,922 09/27/18 S SELL 3153 1.0000 0 69,922 69,922 0

633,080 09/27/18 S SELL 3154 1.0000 0 633,080 633,080 0
78,890 09/27/18 B BUY 3155 1.0000 0 78,890 78,890 0

603,500 09/27/18 B BUY 3156 1.0000 0 603,500 603,500 0
384,049 09/28/18 S SELL 3159 1.0000 0 384,049 384,049 0
106,500 09/28/18 B BUY 3160 1.0000 0 106,500 106,500 0
542,640 09/28/18 B BUY 3163 1.0000 0 542,640 542,640 0
326,830 09/28/18 S SELL 3164 1.0000 0 326,830 326,830 0

1,374,085 10/01/18 B BUY 3309 1.0000 0 1,374,085 1,374,085 0
997,395 10/01/18 S SELL 3310 1.0000 0 997,395 997,395 0
195,250 10/01/18 S SELL 3311 1.0000 0 195,250 195,250 0
58,140 10/01/18 S SELL 3314 1.0000 0 58,140 58,140 0
17,977 10/01/18 B BUY 3544 1.0000 0 17,977 17,977 0
20,221 10/01/18 B BUY 3551 1.0000 0 20,221 20,221 0

498,376 10/02/18 S SELL 3315 1.0000 0 498,376 498,376 0
717,060 10/02/18 B BUY 3316 1.0000 0 717,060 717,060 0
214,130 10/02/18 B BUY 3317 1.0000 0 214,130 214,130 0
479,250 10/02/18 S SELL 3318 1.0000 0 479,250 479,250 0
455,168 10/03/18 B BUY 3321 1.0000 0 455,168 455,168 0
372,750 10/03/18 B BUY 3322 1.0000 0 372,750 372,750 0
103,360 10/03/18 S SELL 3325 1.0000 0 103,360 103,360 0
670,565 10/03/18 S SELL 3326 1.0000 0 670,565 670,565 0

1,550,442 10/04/18 B BUY 3327 1.0000 0 1,550,442 1,550,442 0
146,510 10/04/18 S SELL 3330 1.0000 0 146,510 146,510 0

1,633,000 10/04/18 S SELL 3331 1.0000 0 1,633,000 1,633,000 0
200,260 10/04/18 B BUY 3332 1.0000 0 200,260 200,260 0

3,515,043 10/05/18 B BUY 3333 1.0000 0 3,515,043 3,515,043 0
1,543,940 10/05/18 S SELL 3334 1.0000 0 1,543,940 1,543,940 0
1,397,480 10/05/18 S SELL 3335 1.0000 0 1,397,480 1,397,480 0
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550,250 10/05/18 S SELL 3336 1.0000 0 550,250 550,250 0
878,560 10/08/18 S SELL 3339 1.0000 0 878,560 878,560 0
608,580 10/08/18 S SELL 3340 1.0000 0 608,580 608,580 0
568,000 10/08/18 S SELL 3341 1.0000 0 568,000 568,000 0

2,999,283 10/09/18 B BUY 3344 1.0000 0 2,999,283 2,999,283 0
319,500 10/09/18 S SELL 3345 1.0000 0 319,500 319,500 0
25,840 10/09/18 S SELL 3346 1.0000 0 25,840 25,840 0

557,865 10/09/18 S SELL 3347 1.0000 0 557,865 557,865 0
1,760 10/10/18 B BUY 3348 1.0000 0 1,760 1,760 0

355,300 10/10/18 S SELL 3351 1.0000 0 355,300 355,300 0
287,385 10/10/18 S SELL 3352 1.0000 0 287,385 287,385 0
692,250 10/10/18 B BUY 3353 1.0000 0 692,250 692,250 0

9,968,508 10/11/18 B BUY 3354 1.0000 0 9,968,508 9,968,508 0
6,918,660 10/11/18 S SELL 3355 1.0000 0 6,918,660 6,918,660 0
2,389,240 10/11/18 S SELL 3356 1.0000 0 2,389,240 2,389,240 0

426,000 10/11/18 S SELL 3357 1.0000 0 426,000 426,000 0
2,424,507 10/12/18 B BUY 3360 1.0000 0 2,424,507 2,424,507 0
2,306,220 10/12/18 S SELL 3361 1.0000 0 2,306,220 2,306,220 0
1,363,670 10/12/18 S SELL 3362 1.0000 0 1,363,670 1,363,670 0
1,384,500 10/12/18 B BUY 3363 1.0000 0 1,384,500 1,384,500 0
2,041,020 10/15/18 S SELL 3366 1.0000 0 2,041,020 2,041,020 0

370,101 10/15/18 B BUY 3369 1.0000 0 370,101 370,101 0
124,250 10/15/18 S SELL 3370 1.0000 0 124,250 124,250 0

1,485,858 10/15/18 B BUY 3371 1.0000 0 1,485,858 1,485,858 0
1,803,043 10/16/18 B BUY 3372 1.0000 0 1,803,043 1,803,043 0
1,229,410 10/16/18 S SELL 3373 1.0000 0 1,229,410 1,229,410 0

180,840 10/16/18 S SELL 3374 1.0000 0 180,840 180,840 0
372,750 10/16/18 S SELL 3375 1.0000 0 372,750 372,750 0

6,431,558 10/17/18 S SELL 3378 1.0000 0 6,431,558 6,431,558 0
213,000 10/17/18 B BUY 3379 1.0000 0 213,000 213,000 0

4,376,190 10/17/18 B BUY 3382 1.0000 0 4,376,190 4,376,190 0
1,731,680 10/17/18 B BUY 3383 1.0000 0 1,731,680 1,731,680 0
1,084,454 10/18/18 B BUY 3384 1.0000 0 1,084,454 1,084,454 0

101,920 10/18/18 S SELL 3385 1.0000 0 101,920 101,920 0
728,840 10/18/18 S SELL 3386 1.0000 0 728,840 728,840 0
248,500 10/18/18 S SELL 3387 1.0000 0 248,500 248,500 0

4,715,665 10/19/18 B BUY 3390 1.0000 0 4,715,665 4,715,665 0
2,802,800 10/19/18 S SELL 3391 1.0000 0 2,802,800 2,802,800 0
1,665,920 10/19/18 S SELL 3392 1.0000 0 1,665,920 1,665,920 0

159,750 10/19/18 S SELL 3393 1.0000 0 159,750 159,750 0
841,391 10/22/18 S SELL 3396 1.0000 0 841,391 841,391 0
299,390 10/22/18 S SELL 3397 1.0000 0 299,390 299,390 0
608,280 10/22/18 B BUY 3398 1.0000 0 608,280 608,280 0
408,250 10/22/18 S SELL 3399 1.0000 0 408,250 408,250 0

1,175,895 10/23/18 B BUY 3402 1.0000 0 1,175,895 1,175,895 0
700,700 10/23/18 S SELL 3403 1.0000 0 700,700 700,700 0
465,800 10/23/18 S SELL 3404 1.0000 0 465,800 465,800 0
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17,750 10/23/18 B BUY 3405 1.0000 0 17,750 17,750 0

1,451,764 10/24/18 B BUY 3408 1.0000 0 1,451,764 1,451,764 0
656,110 10/24/18 S SELL 3409 1.0000 0 656,110 656,110 0
975,440 10/24/18 S SELL 3410 1.0000 0 975,440 975,440 0
266,250 10/24/18 B BUY 3411 1.0000 0 266,250 266,250 0

8,020,677 10/25/18 B BUY 3414 1.0000 0 8,020,677 8,020,677 0
2,838,640 10/25/18 S SELL 3415 1.0000 0 2,838,640 2,838,640 0

266,250 10/25/18 B BUY 3416 1.0000 0 266,250 266,250 0
5,217,030 10/25/18 S SELL 3419 1.0000 0 5,217,030 5,217,030 0
2,778,723 10/26/18 S SELL 3420 1.0000 0 2,778,723 2,778,723 0
1,522,430 10/26/18 B BUY 3421 1.0000 0 1,522,430 1,522,430 0
1,249,440 10/26/18 B BUY 3422 1.0000 0 1,249,440 1,249,440 0
1,407,548 10/29/18 B BUY 3472 1.0000 0 1,407,548 1,407,548 0

461,500 10/29/18 B BUY 3473 1.0000 0 461,500 461,500 0
1,184,820 10/29/18 S SELL 3476 1.0000 0 1,184,820 1,184,820 0

657,600 10/29/18 S SELL 3477 1.0000 0 657,600 657,600 0
2,263,024 10/30/18 B BUY 3485 1.0000 0 2,263,024 2,263,024 0
1,656,200 10/30/18 S SELL 3486 1.0000 0 1,656,200 1,656,200 0

345,240 10/30/18 S SELL 3487 1.0000 0 345,240 345,240 0
195,250 10/30/18 S SELL 3488 1.0000 0 195,250 195,250 0

3,588,917 10/31/18 S SELL 3489 1.0000 0 3,588,917 3,588,917 0
2,656,290 10/31/18 B BUY 3490 1.0000 0 2,656,290 2,656,290 0
1,194,640 10/31/18 B BUY 3491 1.0000 0 1,194,640 1,194,640 0

390,500 10/31/18 S SELL 3492 1.0000 0 390,500 390,500 0
1,840,216 11/01/18 S SELL 3696 1.0000 0 1,840,216 1,840,216 0
1,643,460 11/01/18 B BUY 3697 1.0000 0 1,643,460 1,643,460 0

789,120 11/01/18 B BUY 3698 1.0000 0 789,120 789,120 0
674,500 11/01/18 S SELL 3699 1.0000 0 674,500 674,500 0
14,326 11/01/18 B BUY 3881 1.0000 0 14,326 14,326 0

3,174,716 11/02/18 S SELL 3702 1.0000 0 3,174,716 3,174,716 0
1,719,900 11/02/18 B BUY 3703 1.0000 0 1,719,900 1,719,900 0
1,183,680 11/02/18 B BUY 3704 1.0000 0 1,183,680 1,183,680 0

213,000 11/02/18 B BUY 3705 1.0000 0 213,000 213,000 0
1,726,299 11/05/18 B BUY 3708 1.0000 0 1,726,299 1,726,299 0

120,560 11/05/18 B BUY 3709 1.0000 0 120,560 120,560 0
959,396 11/05/18 S SELL 3710 1.0000 0 959,396 959,396 0
879,060 11/05/18 S SELL 3713 1.0000 0 879,060 879,060 0

1,385,187 11/06/18 S SELL 3714 1.0000 0 1,385,187 1,385,187 0
974,610 11/06/18 B BUY 3715 1.0000 0 974,610 974,610 0
54,800 11/06/18 B BUY 3716 1.0000 0 54,800 54,800 0

304,313 11/06/18 B BUY 3717 1.0000 0 304,313 304,313 0
1,811,174 11/07/18 S SELL 3720 1.0000 0 1,811,174 1,811,174 0

67,625 11/07/18 B BUY 3721 1.0000 0 67,625 67,625 0
1,235,780 11/07/18 B BUY 3724 1.0000 0 1,235,780 1,235,780 0

449,360 11/07/18 B BUY 3725 1.0000 0 449,360 449,360 0
5,118,826 11/08/18 S SELL 3726 1.0000 0 5,118,826 5,118,826 0
3,656,380 11/08/18 B BUY 3727 1.0000 0 3,656,380 3,656,380 0
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1,353,560 11/08/18 B BUY 3728 1.0000 0 1,353,560 1,353,560 0

50,719 11/08/18 B BUY 3731 1.0000 0 50,719 50,719 0
1,582,121 11/09/18 B BUY 3732 1.0000 0 1,582,121 1,582,121 0

490,490 11/09/18 S SELL 3733 1.0000 0 490,490 490,490 0
1,068,600 11/09/18 S SELL 3734 1.0000 0 1,068,600 1,068,600 0

33,813 11/09/18 S SELL 3735 1.0000 0 33,813 33,813 0
1,898,260 11/12/18 S SELL 3738 1.0000 0 1,898,260 1,898,260 0

490,281 11/12/18 B BUY 3739 1.0000 0 490,281 490,281 0
690,480 11/12/18 S SELL 3742 1.0000 0 690,480 690,480 0

6,751,906 11/13/18 B BUY 3743 1.0000 0 6,751,906 6,751,906 0
3,255,070 11/13/18 S SELL 3744 1.0000 0 3,255,070 3,255,070 0
1,704,280 11/13/18 S SELL 3745 1.0000 0 1,704,280 1,704,280 0

507,188 11/13/18 B BUY 3746 1.0000 0 507,188 507,188 0
290,543 11/14/18 S SELL 3749 1.0000 0 290,543 290,543 0
152,156 11/14/18 S SELL 3750 1.0000 0 152,156 152,156 0
12,740 11/14/18 S SELL 3751 1.0000 0 12,740 12,740 0

454,840 11/14/18 B BUY 3752 1.0000 0 454,840 454,840 0
1,499,707 11/15/18 B BUY 3753 1.0000 0 1,499,707 1,499,707 0
1,847,300 11/15/18 S SELL 3754 1.0000 0 1,847,300 1,847,300 0

65,760 11/15/18 B BUY 3755 1.0000 0 65,760 65,760 0
169,063 11/15/18 B BUY 3756 1.0000 0 169,063 169,063 0

2,383,982 11/16/18 S SELL 3759 1.0000 0 2,383,982 2,383,982 0
2,286,830 11/16/18 B BUY 3760 1.0000 0 2,286,830 2,286,830 0

257,560 11/16/18 B BUY 3761 1.0000 0 257,560 257,560 0
169,063 11/16/18 S SELL 3762 1.0000 0 169,063 169,063 0

1,196,532 11/19/18 S SELL 3765 1.0000 0 1,196,532 1,196,532 0
535,080 11/19/18 B BUY 3766 1.0000 0 535,080 535,080 0
93,160 11/19/18 B BUY 3767 1.0000 0 93,160 93,160 0

574,813 11/19/18 B BUY 3768 1.0000 0 574,813 574,813 0
4,008,852 11/20/18 B BUY 3771 1.0000 0 4,008,852 4,008,852 0
2,968,420 11/20/18 S SELL 3772 1.0000 0 2,968,420 2,968,420 0

860,360 11/20/18 S SELL 3773 1.0000 0 860,360 860,360 0
135,250 11/20/18 B BUY 3774 1.0000 0 135,250 135,250 0

5,033,946 11/21/18 B BUY 3777 1.0000 0 5,033,946 5,033,946 0
3,592,680 11/21/18 S SELL 3778 1.0000 0 3,592,680 3,592,680 0
1,748,120 11/21/18 S SELL 3779 1.0000 0 1,748,120 1,748,120 0

152,156 11/21/18 B BUY 3780 1.0000 0 152,156 152,156 0
1,397,400 11/22/18 B BUY 3783 1.0000 0 1,397,400 1,397,400 0

67,625 11/22/18 S SELL 3784 1.0000 0 67,625 67,625 0
579,670 11/22/18 B BUY 3787 1.0000 0 579,670 579,670 0

2,043,610 11/23/18 S SELL 3788 1.0000 0 2,043,610 2,043,610 0
2,146,221 11/26/18 B BUY 3791 1.0000 0 2,146,221 2,146,221 0
1,242,150 11/26/18 S SELL 3792 1.0000 0 1,242,150 1,242,150 0

838,440 11/26/18 S SELL 3793 1.0000 0 838,440 838,440 0
4,138,088 11/27/18 S SELL 3796 1.0000 0 4,138,088 4,138,088 0
2,573,480 11/27/18 B BUY 3797 1.0000 0 2,573,480 2,573,480 0
1,665,920 11/27/18 B BUY 3798 1.0000 0 1,665,920 1,665,920 0
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144,026 11/27/18 S SELL 3799 1.0000 0 144,026 144,026 0
443,628 11/28/18 S SELL 3840 1.0000 0 443,628 443,628 0
866,320 11/28/18 B BUY 3841 1.0000 0 866,320 866,320 0
405,520 11/28/18 S SELL 3842 1.0000 0 405,520 405,520 0
16,344 11/28/18 B BUY 3843 1.0000 0 16,344 16,344 0

5,114,468 11/29/18 S SELL 3846 1.0000 0 5,114,468 5,114,468 0
3,694,600 11/29/18 B BUY 3847 1.0000 0 3,694,600 3,694,600 0
1,408,360 11/29/18 B BUY 3848 1.0000 0 1,408,360 1,408,360 0

130,750 11/29/18 S SELL 3849 1.0000 0 130,750 130,750 0
262,026 11/30/18 B BUY 3852 1.0000 0 262,026 262,026 0
32,688 11/30/18 B BUY 3853 1.0000 0 32,688 32,688 0

487,720 11/30/18 S SELL 3854 1.0000 0 487,720 487,720 0
171,990 11/30/18 B BUY 3855 1.0000 0 171,990 171,990 0
917,806 12/03/18 S SELL 4012 1.0000 0 917,806 917,806 0
893,078 12/03/18 B BUY 4013 1.0000 0 893,078 893,078 0
496,205 12/03/18 S SELL 4014 1.0000 0 496,205 496,205 0
196,125 12/03/18 B BUY 4017 1.0000 0 196,125 196,125 0
20,680 12/03/18 B BUY 4183 1.0000 0 20,680 20,680 0

3,867,242 12/04/18 S SELL 4018 1.0000 0 3,867,242 3,867,242 0
2,010,420 12/04/18 B BUY 4019 1.0000 0 2,010,420 2,010,420 0
1,326,390 12/04/18 B BUY 4020 1.0000 0 1,326,390 1,326,390 0

473,969 12/04/18 B BUY 4021 1.0000 0 473,969 473,969 0
6,823,047 12/05/18 B BUY 4024 1.0000 0 6,823,047 6,823,047 0
5,522,450 12/05/18 S SELL 4025 1.0000 0 5,522,450 5,522,450 0
2,615,190 12/05/18 S SELL 4026 1.0000 0 2,615,190 2,615,190 0
1,438,250 12/05/18 B BUY 4027 1.0000 0 1,438,250 1,438,250 0

455,049 12/06/18 S SELL 4030 1.0000 0 455,049 455,049 0
338,310 12/06/18 B BUY 4031 1.0000 0 338,310 338,310 0

1,540,027 12/07/18 B BUY 4034 1.0000 0 1,540,027 1,540,027 0
657,730 12/07/18 S SELL 4035 1.0000 0 657,730 657,730 0

1,283,430 12/07/18 S SELL 4036 1.0000 0 1,283,430 1,283,430 0
588,375 12/07/18 B BUY 4037 1.0000 0 588,375 588,375 0

4,638,365 12/10/18 B BUY 4040 1.0000 0 4,638,365 4,638,365 0
3,418,955 12/10/18 S SELL 4041 1.0000 0 3,418,955 3,418,955 0

886,050 12/10/18 S SELL 4042 1.0000 0 886,050 886,050 0
98,063 12/10/18 S SELL 4043 1.0000 0 98,063 98,063 0

184,089 12/11/18 B BUY 4046 1.0000 0 184,089 184,089 0
440,555 12/11/18 B BUY 4047 1.0000 0 440,555 440,555 0
805,500 12/11/18 S SELL 4048 1.0000 0 805,500 805,500 0
212,469 12/11/18 B BUY 4049 1.0000 0 212,469 212,469 0
185,326 12/12/18 S SELL 4052 1.0000 0 185,326 185,326 0
117,895 12/12/18 S SELL 4053 1.0000 0 117,895 117,895 0
295,350 12/12/18 B BUY 4054 1.0000 0 295,350 295,350 0
49,031 12/12/18 B BUY 4055 1.0000 0 49,031 49,031 0

1,942,014 12/13/18 S SELL 4058 1.0000 0 1,942,014 1,942,014 0
694,960 12/13/18 B BUY 4059 1.0000 0 694,960 694,960 0

1,417,680 12/13/18 B BUY 4060 1.0000 0 1,417,680 1,417,680 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
245,156 12/13/18 S SELL 4061 1.0000 0 245,156 245,156 0
825,092 12/14/18 B BUY 4064 1.0000 0 825,092 825,092 0
421,940 12/14/18 S SELL 4065 1.0000 0 421,940 421,940 0
193,320 12/14/18 S SELL 4066 1.0000 0 193,320 193,320 0
196,125 12/14/18 S SELL 4067 1.0000 0 196,125 196,125 0

3,858,204 12/17/18 B BUY 4070 1.0000 0 3,858,204 3,858,204 0
2,707,689 12/17/18 S SELL 4071 1.0000 0 2,707,689 2,707,689 0
1,332,940 12/17/18 S SELL 4072 1.0000 0 1,332,940 1,332,940 0

261,500 12/17/18 B BUY 4073 1.0000 0 261,500 261,500 0
3,510,018 12/18/18 B BUY 4076 1.0000 0 3,510,018 3,510,018 0
3,082,498 12/18/18 S SELL 4077 1.0000 0 3,082,498 3,082,498 0

701,731 12/18/18 S SELL 4078 1.0000 0 701,731 701,731 0
408,594 12/18/18 B BUY 4079 1.0000 0 408,594 408,594 0
470,063 12/19/18 B BUY 4080 1.0000 0 470,063 470,063 0

1,104,490 12/19/18 S SELL 4083 1.0000 0 1,104,490 1,104,490 0
74,283 12/19/18 B BUY 4084 1.0000 0 74,283 74,283 0

490,313 12/19/18 B BUY 4085 1.0000 0 490,313 490,313 0
2,168,966 12/20/18 B BUY 4086 1.0000 0 2,168,966 2,168,966 0
2,078,675 12/20/18 S SELL 4087 1.0000 0 2,078,675 2,078,675 0

934,380 12/20/18 S SELL 4088 1.0000 0 934,380 934,380 0
980,625 12/20/18 B BUY 4089 1.0000 0 980,625 980,625 0

1,688,504 12/21/18 B BUY 4090 1.0000 0 1,688,504 1,688,504 0
1,129,310 12/21/18 S SELL 4091 1.0000 0 1,129,310 1,129,310 0

467,190 12/21/18 S SELL 4092 1.0000 0 467,190 467,190 0
6,356,731 12/24/18 B BUY 4093 1.0000 0 6,356,731 6,356,731 0
4,511,035 12/24/18 S SELL 4094 1.0000 0 4,511,035 4,511,035 0
1,482,120 12/24/18 S SELL 4095 1.0000 0 1,482,120 1,482,120 0

245,156 12/24/18 S SELL 4096 1.0000 0 245,156 245,156 0
1,283,430 12/25/18 S SELL 4097 1.0000 0 1,283,430 1,283,430 0

392,250 12/25/18 B BUY 4098 1.0000 0 392,250 392,250 0
4,455,190 12/25/18 S SELL 4099 1.0000 0 4,455,190 4,455,190 0
4,342,700 12/27/18 S SELL 4100 1.0000 0 4,342,700 4,342,700 0
2,405,760 12/27/18 B BUY 4101 1.0000 0 2,405,760 2,405,760 0

621,063 12/27/18 S SELL 4102 1.0000 0 621,063 621,063 0
8,016,860 12/27/18 B BUY 4103 1.0000 0 8,016,860 8,016,860 0
2,089,094 12/28/18 S SELL 4104 1.0000 0 2,089,094 2,089,094 0

37,590 12/28/18 B BUY 4105 1.0000 0 37,590 37,590 0
1,489,200 12/28/18 B BUY 4106 1.0000 0 1,489,200 1,489,200 0

294,188 12/28/18 B BUY 4107 1.0000 0 294,188 294,188 0
124,518 12/31/18 B BUY 4110 1.0000 0 124,518 124,518 0
552,245 12/31/18 S SELL 4111 1.0000 0 552,245 552,245 0
574,590 12/31/18 B BUY 4114 1.0000 0 574,590 574,590 0
179,781 12/31/18 S SELL 4115 1.0000 0 179,781 179,781 0

1,191,360 01/01/19 B BUY 4331 1.0000 0 1,191,360 1,191,360 0
42,960 01/01/19 B BUY 4332 1.0000 0 42,960 42,960 0

310,531 01/01/19 B BUY 4333 1.0000 0 310,531 310,531 0
1,596,034 01/02/19 S SELL 4336 1.0000 0 1,596,034 1,596,034 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
13,153 01/02/19 B BUY 4546 1.0000 0 13,153 13,153 0

671,995 01/03/19 S SELL 4337 1.0000 0 671,995 671,995 0
359,890 01/03/19 B BUY 4340 1.0000 0 359,890 359,890 0
204,060 01/03/19 S SELL 4341 1.0000 0 204,060 204,060 0
523,000 01/03/19 B BUY 4342 1.0000 0 523,000 523,000 0

3,435,496 01/04/19 B BUY 4343 1.0000 0 3,435,496 3,435,496 0
3,927,765 01/04/19 S SELL 4344 1.0000 0 3,927,765 3,927,765 0

671,250 01/04/19 S SELL 4345 1.0000 0 671,250 671,250 0
1,258,469 01/04/19 B BUY 4346 1.0000 0 1,258,469 1,258,469 0
7,011,725 01/07/19 S SELL 4347 1.0000 0 7,011,725 7,011,725 0
1,160,406 01/07/19 S SELL 4348 1.0000 0 1,160,406 1,160,406 0
5,187,380 01/07/19 B BUY 4351 1.0000 0 5,187,380 5,187,380 0
2,846,100 01/07/19 B BUY 4352 1.0000 0 2,846,100 2,846,100 0
1,486,451 01/08/19 S SELL 4353 1.0000 0 1,486,451 1,486,451 0
1,197,565 01/08/19 B BUY 4354 1.0000 0 1,197,565 1,197,565 0

289,980 01/08/19 B BUY 4355 1.0000 0 289,980 289,980 0
32,688 01/08/19 S SELL 4356 1.0000 0 32,688 32,688 0

1,794,813 01/09/19 S SELL 4359 1.0000 0 1,794,813 1,794,813 0
1,352,690 01/09/19 B BUY 4360 1.0000 0 1,352,690 1,352,690 0

585,330 01/09/19 B BUY 4361 1.0000 0 585,330 585,330 0
209,351 01/09/19 S SELL 4362 1.0000 0 209,351 209,351 0

1,377,979 01/10/19 S SELL 4365 1.0000 0 1,377,979 1,377,979 0
632,910 01/10/19 B BUY 4366 1.0000 0 632,910 632,910 0

1,020,300 01/10/19 B BUY 4367 1.0000 0 1,020,300 1,020,300 0
426,844 01/10/19 S SELL 4368 1.0000 0 426,844 426,844 0
770,397 01/11/19 S SELL 4371 1.0000 0 770,397 770,397 0
713,575 01/11/19 B BUY 4382 1.0000 0 713,575 713,575 0
322,200 01/11/19 B BUY 4383 1.0000 0 322,200 322,200 0
309,094 01/11/19 S SELL 4384 1.0000 0 309,094 309,094 0
396,237 01/14/19 B BUY 4387 1.0000 0 396,237 396,237 0
62,050 01/14/19 B BUY 4388 1.0000 0 62,050 62,050 0

665,880 01/14/19 S SELL 4389 1.0000 0 665,880 665,880 0
176,625 01/14/19 B BUY 4390 1.0000 0 176,625 176,625 0

1,590,216 01/15/19 B BUY 4393 1.0000 0 1,590,216 1,590,216 0
375,900 01/15/19 S SELL 4394 1.0000 0 375,900 375,900 0
323,813 01/15/19 S SELL 4395 1.0000 0 323,813 323,813 0
905,930 01/15/19 S SELL 4398 1.0000 0 905,930 905,930 0

1,940,024 01/16/19 S SELL 4399 1.0000 0 1,940,024 1,940,024 0
440,340 01/16/19 B BUY 4402 1.0000 0 440,340 440,340 0

1,545,045 01/16/19 B BUY 4403 1.0000 0 1,545,045 1,545,045 0
103,031 01/16/19 S SELL 4404 1.0000 0 103,031 103,031 0
713,022 01/17/19 S SELL 4405 1.0000 0 713,022 713,022 0
88,313 01/17/19 S SELL 4406 1.0000 0 88,313 88,313 0

483,990 01/17/19 B BUY 4407 1.0000 0 483,990 483,990 0
284,610 01/17/19 B BUY 4408 1.0000 0 284,610 284,610 0

1,725,520 01/18/19 S SELL 4411 1.0000 0 1,725,520 1,725,520 0
1,365,100 01/18/19 B BUY 4412 1.0000 0 1,365,100 1,365,100 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
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273,870 01/18/19 B BUY 4413 1.0000 0 273,870 273,870 0

2,258,620 01/21/19 B BUY 4416 1.0000 0 2,258,620 2,258,620 0
1,063,260 01/21/19 B BUY 4417 1.0000 0 1,063,260 1,063,260 0

294,375 01/21/19 S SELL 4418 1.0000 0 294,375 294,375 0
3,103,265 01/22/19 S SELL 4421 1.0000 0 3,103,265 3,103,265 0
3,529,803 01/23/19 B BUY 4422 1.0000 0 3,529,803 3,529,803 0
2,463,385 01/23/19 S SELL 4423 1.0000 0 2,463,385 2,463,385 0
1,573,410 01/23/19 S SELL 4424 1.0000 0 1,573,410 1,573,410 0

559,313 01/23/19 B BUY 4425 1.0000 0 559,313 559,313 0
685,640 01/24/19 S SELL 4428 1.0000 0 685,640 685,640 0
397,120 01/24/19 B BUY 4429 1.0000 0 397,120 397,120 0
451,080 01/24/19 B BUY 4432 1.0000 0 451,080 451,080 0
161,906 01/24/19 S SELL 4433 1.0000 0 161,906 161,906 0
356,059 01/25/19 S SELL 4434 1.0000 0 356,059 356,059 0
471,000 01/25/19 B BUY 4435 1.0000 0 471,000 471,000 0
266,815 01/25/19 S SELL 4438 1.0000 0 266,815 266,815 0
112,770 01/25/19 B BUY 4439 1.0000 0 112,770 112,770 0

2,551,086 01/28/19 S SELL 4440 1.0000 0 2,551,086 2,551,086 0
1,830,475 01/28/19 B BUY 4441 1.0000 0 1,830,475 1,830,475 0
1,052,520 01/28/19 B BUY 4442 1.0000 0 1,052,520 1,052,520 0

367,969 01/28/19 S SELL 4443 1.0000 0 367,969 367,969 0
1,806,580 01/29/19 B BUY 4473 1.0000 0 1,806,580 1,806,580 0
1,340,280 01/29/19 S SELL 4476 1.0000 0 1,340,280 1,340,280 0

483,300 01/29/19 S SELL 4477 1.0000 0 483,300 483,300 0
14,719 01/29/19 B BUY 4478 1.0000 0 14,719 14,719 0

506,476 01/30/19 S SELL 4479 1.0000 0 506,476 506,476 0
279,656 01/30/19 B BUY 4480 1.0000 0 279,656 279,656 0
99,280 01/30/19 S SELL 4483 1.0000 0 99,280 99,280 0

241,650 01/30/19 B BUY 4484 1.0000 0 241,650 241,650 0
3,429,257 01/31/19 S SELL 4485 1.0000 0 3,429,257 3,429,257 0

988,080 01/31/19 B BUY 4486 1.0000 0 988,080 988,080 0
161,906 01/31/19 S SELL 4487 1.0000 0 161,906 161,906 0

2,618,510 01/31/19 B BUY 4490 1.0000 0 2,618,510 2,618,510 0
2,040,972 02/01/19 S SELL 4656 1.0000 0 2,040,972 2,040,972 0
1,365,100 02/01/19 B BUY 4657 1.0000 0 1,365,100 1,365,100 0

21,480 02/01/19 B BUY 4658 1.0000 0 21,480 21,480 0
618,188 02/01/19 B BUY 4659 1.0000 0 618,188 618,188 0
29,576 02/01/19 B BUY 4833 1.0000 0 29,576 29,576 0

105,621 02/04/19 S SELL 4662 1.0000 0 105,621 105,621 0
2,271 02/04/19 B BUY 4663 1.0000 0 2,271 2,271 0

35,762 02/04/19 S SELL 4664 1.0000 0 35,762 35,762 0
397,406 02/04/19 S SELL 4665 1.0000 0 397,406 397,406 0

1,082,037 02/05/19 S SELL 4668 1.0000 0 1,082,037 1,082,037 0
367,070 02/05/19 B BUY 4669 1.0000 0 367,070 367,070 0

1,010,650 02/05/19 B BUY 4672 1.0000 0 1,010,650 1,010,650 0
353,250 02/05/19 S SELL 4673 1.0000 0 353,250 353,250 0

1,748,684 02/06/19 S SELL 4674 1.0000 0 1,748,684 1,748,684 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
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588,555 02/06/19 B BUY 4675 1.0000 0 588,555 588,555 0
759,990 02/06/19 B BUY 4676 1.0000 0 759,990 759,990 0
338,531 02/06/19 B BUY 4677 1.0000 0 338,531 338,531 0
679,221 02/07/19 B BUY 4680 1.0000 0 679,221 679,221 0
29,438 02/07/19 S SELL 4681 1.0000 0 29,438 29,438 0

101,065 02/07/19 S SELL 4684 1.0000 0 101,065 101,065 0
553,190 02/07/19 S SELL 4685 1.0000 0 553,190 553,190 0

2,202,735 02/08/19 B BUY 4686 1.0000 0 2,202,735 2,202,735 0
1,504,085 02/08/19 S SELL 4687 1.0000 0 1,504,085 1,504,085 0
1,282,160 02/08/19 S SELL 4688 1.0000 0 1,282,160 1,282,160 0

588,750 02/08/19 B BUY 4689 1.0000 0 588,750 588,750 0
71,707 02/11/19 S SELL 4692 1.0000 0 71,707 71,707 0

130,790 02/11/19 B BUY 4693 1.0000 0 130,790 130,790 0
330,880 02/11/19 S SELL 4694 1.0000 0 330,880 330,880 0
323,813 02/11/19 B BUY 4695 1.0000 0 323,813 323,813 0

0 02/11/19 O COVER 15162 1.0000 0 0 0 0
351,703 02/12/19 B BUY 4698 1.0000 0 351,703 351,703 0
118,900 02/12/19 B BUY 4699 1.0000 0 118,900 118,900 0
93,060 02/12/19 S SELL 4700 1.0000 0 93,060 93,060 0

338,531 02/12/19 S SELL 4701 1.0000 0 338,531 338,531 0
3,024,537 02/13/19 S SELL 4704 1.0000 0 3,024,537 3,024,537 0
2,169,925 02/13/19 B BUY 4705 1.0000 0 2,169,925 2,169,925 0
1,096,040 02/13/19 B BUY 4706 1.0000 0 1,096,040 1,096,040 0

279,656 02/13/19 S SELL 4707 1.0000 0 279,656 279,656 0
146,185 02/14/19 S SELL 4710 1.0000 0 146,185 146,185 0
285,360 02/14/19 B BUY 4711 1.0000 0 285,360 285,360 0
20,680 02/14/19 B BUY 4712 1.0000 0 20,680 20,680 0

147,188 02/14/19 S SELL 4713 1.0000 0 147,188 147,188 0
58,416 02/15/19 B BUY 4716 1.0000 0 58,416 58,416 0

368,590 02/15/19 S SELL 4717 1.0000 0 368,590 368,590 0
56,870 02/15/19 S SELL 4718 1.0000 0 56,870 56,870 0

309,094 02/15/19 B BUY 4719 1.0000 0 309,094 309,094 0
2,003,465 02/18/19 B BUY 4722 1.0000 0 2,003,465 2,003,465 0
1,401,070 02/18/19 B BUY 4723 1.0000 0 1,401,070 1,401,070 0

117,750 02/18/19 B BUY 4724 1.0000 0 117,750 117,750 0
3,614,440 02/19/19 S SELL 4727 1.0000 0 3,614,440 3,614,440 0

630,883 02/20/19 S SELL 4728 1.0000 0 630,883 630,883 0
95,120 02/20/19 B BUY 4729 1.0000 0 95,120 95,120 0

392,920 02/20/19 B BUY 4730 1.0000 0 392,920 392,920 0
88,313 02/20/19 B BUY 4731 1.0000 0 88,313 88,313 0

686,379 02/21/19 S SELL 4734 1.0000 0 686,379 686,379 0
493,435 02/21/19 B BUY 4735 1.0000 0 493,435 493,435 0
263,670 02/21/19 B BUY 4736 1.0000 0 263,670 263,670 0
147,188 02/21/19 S SELL 4737 1.0000 0 147,188 147,188 0

1,646,661 02/22/19 B BUY 4740 1.0000 0 1,646,661 1,646,661 0
760,960 02/22/19 S SELL 4741 1.0000 0 760,960 760,960 0
217,140 02/22/19 S SELL 4742 1.0000 0 217,140 217,140 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
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662,087 02/22/19 S SELL 4743 1.0000 0 662,087 662,087 0

1,767,877 02/25/19 S SELL 4746 1.0000 0 1,767,877 1,767,877 0
354,688 02/25/19 B BUY 4747 1.0000 0 354,688 354,688 0

1,010,650 02/25/19 B BUY 4748 1.0000 0 1,010,650 1,010,650 0
341,220 02/25/19 B BUY 4749 1.0000 0 341,220 341,220 0
489,266 02/26/19 S SELL 4752 1.0000 0 489,266 489,266 0
350,755 02/26/19 B BUY 4753 1.0000 0 350,755 350,755 0
289,520 02/26/19 B BUY 4754 1.0000 0 289,520 289,520 0
165,708 02/26/19 S SELL 4755 1.0000 0 165,708 165,708 0
461,383 02/27/19 S SELL 4780 1.0000 0 461,383 461,383 0
332,920 02/27/19 S SELL 4781 1.0000 0 332,920 332,920 0
465,300 02/27/19 B BUY 4782 1.0000 0 465,300 465,300 0
326,313 02/27/19 B BUY 4783 1.0000 0 326,313 326,313 0

1,108,782 02/28/19 B BUY 4786 1.0000 0 1,108,782 1,108,782 0
485,980 02/28/19 S SELL 4812 1.0000 0 485,980 485,980 0
214,020 02/28/19 B BUY 4813 1.0000 0 214,020 214,020 0
851,250 02/28/19 S SELL 4814 1.0000 0 851,250 851,250 0
222,310 03/01/19 S SELL 4816 1.0000 0 222,310 222,310 0
618,280 03/01/19 S SELL 4817 1.0000 0 618,280 618,280 0

1,228,061 03/01/19 B BUY 4940 1.0000 0 1,228,061 1,228,061 0
340,500 03/01/19 S SELL 4943 1.0000 0 340,500 340,500 0

1,383,500 03/04/19 S SELL 4946 1.0000 0 1,383,500 1,383,500 0
610,060 03/04/19 B BUY 4947 1.0000 0 610,060 610,060 0
496,563 03/04/19 S SELL 4948 1.0000 0 496,563 496,563 0

1,206,835 03/04/19 B BUY 4951 1.0000 0 1,206,835 1,206,835 0
778,707 03/05/19 B BUY 4952 1.0000 0 778,707 778,707 0
796,630 03/05/19 S SELL 4953 1.0000 0 796,630 796,630 0
423,940 03/05/19 S SELL 4956 1.0000 0 423,940 423,940 0
454,000 03/05/19 B BUY 4957 1.0000 0 454,000 454,000 0
221,030 03/06/19 S SELL 4958 1.0000 0 221,030 221,030 0

5,945 03/06/19 S SELL 4959 1.0000 0 5,945 5,945 0
144,760 03/06/19 B BUY 4960 1.0000 0 144,760 144,760 0
56,750 03/06/19 B BUY 4961 1.0000 0 56,750 56,750 0

1,194,791 03/07/19 B BUY 4964 1.0000 0 1,194,791 1,194,791 0
1,194,945 03/07/19 S SELL 4965 1.0000 0 1,194,945 1,194,945 0

263,670 03/07/19 S SELL 4966 1.0000 0 263,670 263,670 0
255,375 03/07/19 B BUY 4967 1.0000 0 255,375 255,375 0

1,995,455 03/08/19 B BUY 4970 1.0000 0 1,995,455 1,995,455 0
1,278,752 03/08/19 S SELL 4971 1.0000 0 1,278,752 1,278,752 0
1,313,180 03/08/19 S SELL 4972 1.0000 0 1,313,180 1,313,180 0

610,063 03/08/19 B BUY 4973 1.0000 0 610,063 610,063 0
23,597 03/11/19 B BUY 4976 1.0000 0 23,597 23,597 0

186,186 03/11/19 S SELL 4977 1.0000 0 186,186 186,186 0
27,379 03/11/19 S SELL 4978 1.0000 0 27,379 27,379 0

227,000 03/11/19 B BUY 4979 1.0000 0 227,000 227,000 0
2,845,944 03/12/19 S SELL 4982 1.0000 0 2,845,944 2,845,944 0
2,205,595 03/12/19 B BUY 4983 1.0000 0 2,205,595 2,205,595 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
880,097 03/12/19 B BUY 4984 1.0000 0 880,097 880,097 0
297,938 03/12/19 S SELL 4985 1.0000 0 297,938 297,938 0

1,062,358 03/13/19 S SELL 4988 1.0000 0 1,062,358 1,062,358 0
487,490 03/13/19 B BUY 4989 1.0000 0 487,490 487,490 0
10,340 03/13/19 S SELL 4990 1.0000 0 10,340 10,340 0

567,500 03/13/19 B BUY 4991 1.0000 0 567,500 567,500 0
1,912,222 03/14/19 S SELL 4994 1.0000 0 1,912,222 1,912,222 0

780,670 03/14/19 B BUY 4995 1.0000 0 780,670 780,670 0
212,813 03/14/19 S SELL 4996 1.0000 0 212,813 212,813 0

1,331,680 03/14/19 B BUY 4999 1.0000 0 1,331,680 1,331,680 0
938,630 03/15/19 B BUY 5000 1.0000 0 938,630 938,630 0
468,188 03/15/19 S SELL 5001 1.0000 0 468,188 468,188 0
433,985 03/15/19 S SELL 5002 1.0000 0 433,985 433,985 0
10,340 03/15/19 S SELL 5003 1.0000 0 10,340 10,340 0

1,973,804 03/18/19 S SELL 5006 1.0000 0 1,973,804 1,973,804 0
1,040,375 03/18/19 B BUY 5009 1.0000 0 1,040,375 1,040,375 0
1,028,830 03/18/19 B BUY 5010 1.0000 0 1,028,830 1,028,830 0

397,250 03/18/19 B BUY 5011 1.0000 0 397,250 397,250 0
1,201,941 03/19/19 S SELL 5012 1.0000 0 1,201,941 1,201,941 0

642,060 03/19/19 B BUY 5013 1.0000 0 642,060 642,060 0
377,410 03/19/19 B BUY 5014 1.0000 0 377,410 377,410 0
113,500 03/19/19 B BUY 5015 1.0000 0 113,500 113,500 0
317,179 03/20/19 B BUY 5018 1.0000 0 317,179 317,179 0
227,000 03/20/19 S SELL 5019 1.0000 0 227,000 227,000 0
243,745 03/20/19 S SELL 5020 1.0000 0 243,745 243,745 0
186,120 03/20/19 B BUY 5021 1.0000 0 186,120 186,120 0
160,459 03/21/19 S SELL 5024 1.0000 0 160,459 160,459 0
564,775 03/21/19 S SELL 5025 1.0000 0 564,775 564,775 0
46,530 03/21/19 B BUY 5026 1.0000 0 46,530 46,530 0

709,375 03/21/19 B BUY 5027 1.0000 0 709,375 709,375 0
2,279,955 03/22/19 S SELL 5030 1.0000 0 2,279,955 2,279,955 0
2,116,420 03/22/19 B BUY 5031 1.0000 0 2,116,420 2,116,420 0

20,680 03/22/19 S SELL 5032 1.0000 0 20,680 20,680 0
141,875 03/22/19 B BUY 5033 1.0000 0 141,875 141,875 0

4,094,306 03/25/19 B BUY 5036 1.0000 0 4,094,306 4,094,306 0
3,085,455 03/25/19 S SELL 5039 1.0000 0 3,085,455 3,085,455 0
1,995,620 03/25/19 S SELL 5040 1.0000 0 1,995,620 1,995,620 0
1,078,250 03/25/19 B BUY 5041 1.0000 0 1,078,250 1,078,250 0

134,716 03/26/19 S SELL 5089 1.0000 0 134,716 134,716 0
87,890 03/26/19 B BUY 5092 1.0000 0 87,890 87,890 0

283,750 03/26/19 B BUY 5093 1.0000 0 283,750 283,750 0
219,965 03/26/19 S SELL 5094 1.0000 0 219,965 219,965 0

2,027,446 03/27/19 S SELL 5095 1.0000 0 2,027,446 2,027,446 0
951,735 03/27/19 B BUY 5096 1.0000 0 951,735 951,735 0
597,830 03/27/19 B BUY 5097 1.0000 0 597,830 597,830 0
14,188 03/27/19 S SELL 5098 1.0000 0 14,188 14,188 0
64,151 03/28/19 B BUY 5101 1.0000 0 64,151 64,151 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
711,875 03/28/19 S SELL 5102 1.0000 0 711,875 711,875 0
10,120 03/28/19 S SELL 5103 1.0000 0 10,120 10,120 0

666,813 03/28/19 B BUY 5104 1.0000 0 666,813 666,813 0
552,808 03/29/19 S SELL 5107 1.0000 0 552,808 552,808 0
597,975 03/29/19 B BUY 5108 1.0000 0 597,975 597,975 0
222,640 03/29/19 S SELL 5109 1.0000 0 222,640 222,640 0
141,875 03/29/19 B BUY 5110 1.0000 0 141,875 141,875 0

1,063,723 04/01/19 S SELL 5220 1.0000 0 1,063,723 1,063,723 0
318,780 04/01/19 B BUY 5221 1.0000 0 318,780 318,780 0
170,250 04/01/19 S SELL 5222 1.0000 0 170,250 170,250 0
956,760 04/01/19 B BUY 5225 1.0000 0 956,760 956,760 0
22,930 04/01/19 B BUY 5482 1.0000 0 22,930 22,930 0
22,358 04/01/19 B BUY 5484 1.0000 0 22,358 22,358 0

2,260,278 04/02/19 S SELL 5226 1.0000 0 2,260,278 2,260,278 0
1,862,265 04/02/19 B BUY 5227 1.0000 0 1,862,265 1,862,265 0
1,244,760 04/02/19 B BUY 5228 1.0000 0 1,244,760 1,244,760 0

950,563 04/02/19 S SELL 5229 1.0000 0 950,563 950,563 0
56,023 04/03/19 B BUY 5232 1.0000 0 56,023 56,023 0

193,630 04/03/19 S SELL 5233 1.0000 0 193,630 193,630 0
70,840 04/03/19 B BUY 5234 1.0000 0 70,840 70,840 0
42,563 04/03/19 B BUY 5235 1.0000 0 42,563 42,563 0

860,205 04/04/19 S SELL 5238 1.0000 0 860,205 860,205 0
723,265 04/04/19 B BUY 5239 1.0000 0 723,265 723,265 0
708,400 04/04/19 B BUY 5240 1.0000 0 708,400 708,400 0
581,688 04/04/19 S SELL 5241 1.0000 0 581,688 581,688 0
72,259 04/05/19 S SELL 5244 1.0000 0 72,259 72,259 0
99,313 04/05/19 B BUY 5247 1.0000 0 99,313 99,313 0

165,155 04/05/19 B BUY 5248 1.0000 0 165,155 165,155 0
212,520 04/05/19 S SELL 5249 1.0000 0 212,520 212,520 0

1,136,064 04/08/19 S SELL 5250 1.0000 0 1,136,064 1,136,064 0
757,435 04/08/19 B BUY 5253 1.0000 0 757,435 757,435 0
187,220 04/08/19 B BUY 5254 1.0000 0 187,220 187,220 0
156,063 04/08/19 B BUY 5255 1.0000 0 156,063 156,063 0

2,607 04/09/19 S SELL 5256 1.0000 0 2,607 2,607 0
70,840 04/09/19 B BUY 5257 1.0000 0 70,840 70,840 0

130,985 04/09/19 B BUY 5258 1.0000 0 130,985 130,985 0
212,813 04/09/19 S SELL 5259 1.0000 0 212,813 212,813 0

1,300,975 04/10/19 B BUY 5262 1.0000 0 1,300,975 1,300,975 0
894,115 04/10/19 S SELL 5263 1.0000 0 894,115 894,115 0
571,780 04/10/19 S SELL 5264 1.0000 0 571,780 571,780 0
198,625 04/10/19 B BUY 5265 1.0000 0 198,625 198,625 0

1,089,182 04/11/19 S SELL 5268 1.0000 0 1,089,182 1,089,182 0
677,705 04/11/19 B BUY 5271 1.0000 0 677,705 677,705 0
298,540 04/11/19 B BUY 5272 1.0000 0 298,540 298,540 0
85,125 04/11/19 B BUY 5273 1.0000 0 85,125 85,125 0

719,883 04/12/19 B BUY 5274 1.0000 0 719,883 719,883 0
153,765 04/12/19 S SELL 5277 1.0000 0 153,765 153,765 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
161,920 04/12/19 S SELL 5278 1.0000 0 161,920 161,920 0
425,625 04/12/19 S SELL 5279 1.0000 0 425,625 425,625 0

1,414,181 04/15/19 S SELL 5280 1.0000 0 1,414,181 1,414,181 0
454,000 04/15/19 S SELL 5281 1.0000 0 454,000 454,000 0

1,178,865 04/15/19 B BUY 5284 1.0000 0 1,178,865 1,178,865 0
642,620 04/15/19 B BUY 5285 1.0000 0 642,620 642,620 0

3,268 04/16/19 B BUY 5310 1.0000 0 3,268 3,268 0
170,850 04/16/19 S SELL 5311 1.0000 0 170,850 170,850 0
25,300 04/16/19 B BUY 5312 1.0000 0 25,300 25,300 0

113,500 04/16/19 B BUY 5313 1.0000 0 113,500 113,500 0
178,373 04/17/19 B BUY 5316 1.0000 0 178,373 178,373 0
108,205 04/17/19 B BUY 5317 1.0000 0 108,205 108,205 0
116,380 04/17/19 B BUY 5318 1.0000 0 116,380 116,380 0
411,438 04/17/19 S SELL 5319 1.0000 0 411,438 411,438 0
699,857 04/18/19 B BUY 5322 1.0000 0 699,857 699,857 0
626,450 04/18/19 S SELL 5323 1.0000 0 626,450 626,450 0
242,880 04/18/19 B BUY 5324 1.0000 0 242,880 242,880 0
14,188 04/18/19 B BUY 5325 1.0000 0 14,188 14,188 0

411,438 04/19/19 B BUY 5328 1.0000 0 411,438 411,438 0
541,025 04/19/19 B BUY 5331 1.0000 0 541,025 541,025 0
136,620 04/19/19 S SELL 5332 1.0000 0 136,620 136,620 0
462,978 04/23/19 S SELL 5338 1.0000 0 462,978 462,978 0
153,765 04/23/19 B BUY 5339 1.0000 0 153,765 153,765 0
86,020 04/23/19 S SELL 5340 1.0000 0 86,020 86,020 0

439,813 04/23/19 S SELL 5341 1.0000 0 439,813 439,813 0
1,846,525 04/24/19 S SELL 5344 1.0000 0 1,846,525 1,846,525 0
1,452,225 04/24/19 B BUY 5345 1.0000 0 1,452,225 1,452,225 0

177,100 04/24/19 B BUY 5346 1.0000 0 177,100 177,100 0
156,063 04/24/19 B BUY 5347 1.0000 0 156,063 156,063 0
648,744 04/25/19 B BUY 5387 1.0000 0 648,744 648,744 0
718,520 04/25/19 S SELL 5388 1.0000 0 718,520 718,520 0
539,125 04/25/19 B BUY 5389 1.0000 0 539,125 539,125 0
415,735 04/25/19 S SELL 5392 1.0000 0 415,735 415,735 0
485,018 04/26/19 B BUY 5393 1.0000 0 485,018 485,018 0
256,275 04/26/19 S SELL 5394 1.0000 0 256,275 256,275 0
111,320 04/26/19 S SELL 5395 1.0000 0 111,320 111,320 0
113,500 04/26/19 S SELL 5396 1.0000 0 113,500 113,500 0

1,500,827 04/29/19 S SELL 5399 1.0000 0 1,500,827 1,500,827 0
865,640 04/29/19 B BUY 5400 1.0000 0 865,640 865,640 0
344,080 04/29/19 B BUY 5401 1.0000 0 344,080 344,080 0
269,563 04/29/19 B BUY 5402 1.0000 0 269,563 269,563 0

500 04/30/19 S SELL 5436 1.0000 0 500 500 0
79,730 04/30/19 B BUY 5467 1.0000 0 79,730 79,730 0

414,920 04/30/19 B BUY 5468 1.0000 0 414,920 414,920 0
496,563 04/30/19 S SELL 5469 1.0000 0 496,563 496,563 0

1,166,535 05/01/19 S SELL 5437 1.0000 0 1,166,535 1,166,535 0
313,946 05/01/19 B BUY 5438 1.0000 0 313,946 313,946 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
7,622 05/01/19 B BUY 5439 1.0000 0 7,622 7,622 0

312,125 05/01/19 B BUY 5440 1.0000 0 312,125 312,125 0
23,998 05/01/19 B BUY 5804 1.0000 0 23,998 23,998 0

1,651,822 05/02/19 B BUY 5443 1.0000 0 1,651,822 1,651,822 0
1,389,380 05/02/19 S SELL 5446 1.0000 0 1,389,380 1,389,380 0

559,700 05/02/19 S SELL 5447 1.0000 0 559,700 559,700 0
312,125 05/02/19 B BUY 5448 1.0000 0 312,125 312,125 0
354,688 05/03/19 S SELL 5452 1.0000 0 354,688 354,688 0
300,850 05/03/19 S SELL 5453 1.0000 0 300,850 300,850 0
178,525 05/03/19 S SELL 5454 1.0000 0 178,525 178,525 0
872,717 05/03/19 B BUY 5795 1.0000 0 872,717 872,717 0

1,641,000 05/06/19 B BUY 5498 1.0000 0 1,641,000 1,641,000 0
1,056,675 05/06/19 B BUY 5499 1.0000 0 1,056,675 1,056,675 0

241,188 05/06/19 B BUY 5500 1.0000 0 241,188 241,188 0
1,450,012 05/07/19 S SELL 5503 1.0000 0 1,450,012 1,450,012 0

831,440 05/07/19 S SELL 5504 1.0000 0 831,440 831,440 0
1,042,200 05/07/19 S SELL 5505 1.0000 0 1,042,200 1,042,200 0

269,563 05/07/19 B BUY 5506 1.0000 0 269,563 269,563 0
3,368,703 05/08/19 B BUY 5509 1.0000 0 3,368,703 3,368,703 0
2,275,520 05/08/19 S SELL 5510 1.0000 0 2,275,520 2,275,520 0
1,626,025 05/08/19 S SELL 5511 1.0000 0 1,626,025 1,626,025 0

610,063 05/08/19 B BUY 5512 1.0000 0 610,063 610,063 0
411,484 05/09/19 B BUY 5515 1.0000 0 411,484 411,484 0
354,688 05/09/19 S SELL 5516 1.0000 0 354,688 354,688 0
196,920 05/09/19 S SELL 5519 1.0000 0 196,920 196,920 0
110,975 05/09/19 B BUY 5520 1.0000 0 110,975 110,975 0

1,153,071 05/10/19 B BUY 5521 1.0000 0 1,153,071 1,153,071 0
793,150 05/10/19 S SELL 5522 1.0000 0 793,150 793,150 0
487,325 05/10/19 S SELL 5523 1.0000 0 487,325 487,325 0
184,438 05/10/19 B BUY 5524 1.0000 0 184,438 184,438 0

1,473,384 05/13/19 S SELL 5527 1.0000 0 1,473,384 1,473,384 0
776,740 05/13/19 B BUY 5530 1.0000 0 776,740 776,740 0
641,725 05/13/19 B BUY 5531 1.0000 0 641,725 641,725 0
70,938 05/13/19 B BUY 5532 1.0000 0 70,938 70,938 0

4,365,060 05/14/19 S SELL 5534 1.0000 0 4,365,060 4,365,060 0
2,069,925 05/14/19 S SELL 5535 1.0000 0 2,069,925 2,069,925 0

482,375 05/14/19 B BUY 5536 1.0000 0 482,375 482,375 0
6,032,953 05/14/19 B BUY 5796 1.0000 0 6,032,953 6,032,953 0
2,454,405 05/15/19 S SELL 5585 1.0000 0 2,454,405 2,454,405 0
1,755,870 05/15/19 B BUY 5586 1.0000 0 1,755,870 1,755,870 0

854,025 05/15/19 B BUY 5587 1.0000 0 854,025 854,025 0
212,813 05/15/19 S SELL 5588 1.0000 0 212,813 212,813 0

1,644,547 05/16/19 S SELL 5591 1.0000 0 1,644,547 1,644,547 0
383,063 05/16/19 B BUY 5592 1.0000 0 383,063 383,063 0
864,260 05/16/19 B BUY 5595 1.0000 0 864,260 864,260 0
371,525 05/16/19 B BUY 5596 1.0000 0 371,525 371,525 0

1,767,095 05/17/19 S SELL 5597 1.0000 0 1,767,095 1,767,095 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
241,188 05/17/19 S SELL 5598 1.0000 0 241,188 241,188 0

1,290,920 05/17/19 B BUY 5601 1.0000 0 1,290,920 1,290,920 0
646,550 05/17/19 B BUY 5602 1.0000 0 646,550 646,550 0

1,306,787 05/20/19 B BUY 5603 1.0000 0 1,306,787 1,306,787 0
908,020 05/20/19 S SELL 5604 1.0000 0 908,020 908,020 0
574,175 05/20/19 S SELL 5605 1.0000 0 574,175 574,175 0
198,625 05/20/19 B BUY 5606 1.0000 0 198,625 198,625 0

1,477,564 05/21/19 B BUY 5660 1.0000 0 1,477,564 1,477,564 0
990,070 05/21/19 S SELL 5661 1.0000 0 990,070 990,070 0
318,450 05/21/19 S SELL 5662 1.0000 0 318,450 318,450 0
170,250 05/21/19 S SELL 5663 1.0000 0 170,250 170,250 0

1,681,384 05/22/19 S SELL 5664 1.0000 0 1,681,384 1,681,384 0
1,214,340 05/22/19 B BUY 5665 1.0000 0 1,214,340 1,214,340 0

554,875 05/22/19 B BUY 5666 1.0000 0 554,875 554,875 0
99,313 05/22/19 S SELL 5667 1.0000 0 99,313 99,313 0

571,845 05/23/19 B BUY 5670 1.0000 0 571,845 571,845 0
475,890 05/23/19 S SELL 5671 1.0000 0 475,890 475,890 0
347,400 05/23/19 S SELL 5672 1.0000 0 347,400 347,400 0
297,938 05/23/19 B BUY 5673 1.0000 0 297,938 297,938 0

1,879,325 05/24/19 B BUY 5676 1.0000 0 1,879,325 1,879,325 0
892,625 05/24/19 S SELL 5679 1.0000 0 892,625 892,625 0

1,177,563 05/24/19 B BUY 5680 1.0000 0 1,177,563 1,177,563 0
2,078,600 05/24/19 S SELL 5681 1.0000 0 2,078,600 2,078,600 0

678,280 05/27/19 B BUY 5682 1.0000 0 678,280 678,280 0
945,700 05/27/19 B BUY 5683 1.0000 0 945,700 945,700 0
354,688 05/27/19 S SELL 5684 1.0000 0 354,688 354,688 0

1,364,111 05/28/19 S SELL 5797 1.0000 0 1,364,111 1,364,111 0
1,608,292 05/29/19 B BUY 5747 1.0000 0 1,608,292 1,608,292 0
1,460,490 05/29/19 S SELL 5748 1.0000 0 1,460,490 1,460,490 0

719,839 05/29/19 B BUY 5749 1.0000 0 719,839 719,839 0
844,375 05/29/19 S SELL 5750 1.0000 0 844,375 844,375 0

1,602,307 05/30/19 B BUY 5753 1.0000 0 1,602,307 1,602,307 0
622,425 05/30/19 S SELL 5754 1.0000 0 622,425 622,425 0

1,367,500 05/30/19 S SELL 5755 1.0000 0 1,367,500 1,367,500 0
456,844 05/30/19 B BUY 5756 1.0000 0 456,844 456,844 0

1,162,450 05/31/19 S SELL 5759 1.0000 0 1,162,450 1,162,450 0
347,400 05/31/19 B BUY 5760 1.0000 0 347,400 347,400 0
563,410 05/31/19 B BUY 5761 1.0000 0 563,410 563,410 0
276,875 05/31/19 B BUY 5762 1.0000 0 276,875 276,875 0

1,921,649 06/03/19 B BUY 5765 1.0000 0 1,921,649 1,921,649 0
2,067,660 06/03/19 S SELL 5766 1.0000 0 2,067,660 2,067,660 0

747,875 06/03/19 S SELL 5767 1.0000 0 747,875 747,875 0
927,531 06/03/19 B BUY 5768 1.0000 0 927,531 927,531 0
790,716 06/04/19 S SELL 5771 1.0000 0 790,716 790,716 0
164,100 06/04/19 S SELL 5772 1.0000 0 164,100 164,100 0
443,900 06/04/19 B BUY 5773 1.0000 0 443,900 443,900 0
512,219 06/04/19 B BUY 5774 1.0000 0 512,219 512,219 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
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3,371,271 06/05/19 S SELL 5777 1.0000 0 3,371,271 3,371,271 0
1,066,325 06/05/19 B BUY 5778 1.0000 0 1,066,325 1,066,325 0

802,938 06/05/19 S SELL 5779 1.0000 0 802,938 802,938 0
3,024,910 06/05/19 B BUY 5782 1.0000 0 3,024,910 3,024,910 0

852,704 06/06/19 S SELL 5783 1.0000 0 852,704 852,704 0
1,247,160 06/06/19 B BUY 5784 1.0000 0 1,247,160 1,247,160 0

72,375 06/06/19 S SELL 5787 1.0000 0 72,375 72,375 0
359,938 06/06/19 S SELL 5788 1.0000 0 359,938 359,938 0

1,519,782 06/07/19 S SELL 5853 1.0000 0 1,519,782 1,519,782 0
152,281 06/07/19 B BUY 5854 1.0000 0 152,281 152,281 0
371,525 06/07/19 B BUY 5855 1.0000 0 371,525 371,525 0
984,600 06/07/19 B BUY 5856 1.0000 0 984,600 984,600 0

3,449,458 06/10/19 S SELL 5859 1.0000 0 3,449,458 3,449,458 0
1,597,240 06/10/19 B BUY 5862 1.0000 0 1,597,240 1,597,240 0
1,153,175 06/10/19 B BUY 5863 1.0000 0 1,153,175 1,153,175 0

692,188 06/10/19 B BUY 5864 1.0000 0 692,188 692,188 0
337,292 06/11/19 S SELL 5865 1.0000 0 337,292 337,292 0
719,875 06/11/19 S SELL 5866 1.0000 0 719,875 719,875 0
782,210 06/11/19 B BUY 5869 1.0000 0 782,210 782,210 0
279,850 06/11/19 B BUY 5870 1.0000 0 279,850 279,850 0
421,908 06/12/19 S SELL 5871 1.0000 0 421,908 421,908 0
439,075 06/12/19 B BUY 5872 1.0000 0 439,075 439,075 0
96,906 06/12/19 B BUY 5873 1.0000 0 96,906 96,906 0

125,810 06/12/19 S SELL 5876 1.0000 0 125,810 125,810 0
1,166,524 06/13/19 B BUY 5877 1.0000 0 1,166,524 1,166,524 0

322,730 06/13/19 S SELL 5878 1.0000 0 322,730 322,730 0
738,225 06/13/19 S SELL 5879 1.0000 0 738,225 738,225 0
96,906 06/13/19 S SELL 5880 1.0000 0 96,906 96,906 0

1,141,898 06/14/19 S SELL 5883 1.0000 0 1,141,898 1,141,898 0
359,938 06/14/19 B BUY 5884 1.0000 0 359,938 359,938 0
732,980 06/14/19 B BUY 5885 1.0000 0 732,980 732,980 0
48,250 06/14/19 B BUY 5886 1.0000 0 48,250 48,250 0

675,586 06/17/19 B BUY 5889 1.0000 0 675,586 675,586 0
207,860 06/17/19 S SELL 5890 1.0000 0 207,860 207,860 0
617,864 06/17/19 S SELL 5891 1.0000 0 617,864 617,864 0
110,750 06/17/19 B BUY 5892 1.0000 0 110,750 110,750 0

1,386,564 06/18/19 S SELL 5895 1.0000 0 1,386,564 1,386,564 0
80,847 06/18/19 B BUY 5896 1.0000 0 80,847 80,847 0
1,689 06/18/19 S SELL 5897 1.0000 0 1,689 1,689 0

207,656 06/18/19 B BUY 5898 1.0000 0 207,656 207,656 0
2,184,168 06/19/19 S SELL 5949 1.0000 0 2,184,168 2,184,168 0
1,638,265 06/19/19 B BUY 5950 1.0000 0 1,638,265 1,638,265 0
1,191,775 06/19/19 B BUY 5951 1.0000 0 1,191,775 1,191,775 0

346,094 06/19/19 B BUY 5952 1.0000 0 346,094 346,094 0
1,210,479 06/20/19 S SELL 5955 1.0000 0 1,210,479 1,210,479 0

393,840 06/20/19 B BUY 5956 1.0000 0 393,840 393,840 0
603,125 06/20/19 B BUY 5957 1.0000 0 603,125 603,125 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
207,656 06/20/19 B BUY 5958 1.0000 0 207,656 207,656 0

2,444,616 06/21/19 S SELL 5961 1.0000 0 2,444,616 2,444,616 0
1,455,020 06/21/19 B BUY 5962 1.0000 0 1,455,020 1,455,020 0

844,375 06/21/19 B BUY 5963 1.0000 0 844,375 844,375 0
110,750 06/21/19 B BUY 5966 1.0000 0 110,750 110,750 0

1,874,844 06/24/19 B BUY 5967 1.0000 0 1,874,844 1,874,844 0
514,180 06/24/19 S SELL 5968 1.0000 0 514,180 514,180 0
419,775 06/24/19 S SELL 5969 1.0000 0 419,775 419,775 0
899,844 06/24/19 S SELL 5970 1.0000 0 899,844 899,844 0
860,474 06/25/19 S SELL 5973 1.0000 0 860,474 860,474 0
82,050 06/25/19 B BUY 5974 1.0000 0 82,050 82,050 0

173,700 06/25/19 B BUY 5975 1.0000 0 173,700 173,700 0
595,281 06/25/19 B BUY 5976 1.0000 0 595,281 595,281 0

1,982,695 06/26/19 B BUY 5979 1.0000 0 1,982,695 1,982,695 0
1,641,000 06/26/19 S SELL 5980 1.0000 0 1,641,000 1,641,000 0

574,175 06/26/19 S SELL 5981 1.0000 0 574,175 574,175 0
318,406 06/26/19 B BUY 5982 1.0000 0 318,406 318,406 0
694,278 06/27/19 B BUY 5985 1.0000 0 694,278 694,278 0
229,740 06/27/19 S SELL 5986 1.0000 0 229,740 229,740 0
125,450 06/27/19 B BUY 5987 1.0000 0 125,450 125,450 0
553,750 06/27/19 S SELL 5988 1.0000 0 553,750 553,750 0
711,100 06/28/19 B BUY 6013 1.0000 0 711,100 711,100 0
217,125 06/28/19 B BUY 6014 1.0000 0 217,125 217,125 0
595,281 06/28/19 B BUY 6015 1.0000 0 595,281 595,281 0

----------------- ------------ ------------------ ------------------ ----------------
468,597,479 525 TOTAL BUYS 0 468,597,479 468,597,479 0
470,054,578 479 TOTAL SELLS 0 470,054,578 470,054,578 0

0 1 TOTAL OTHER TRANSACTIONS 0 0 0 0
----------------- ------------ ------------------ ------------------ ----------------

938,652,057 SECURITY TOTAL 0 938,652,057 938,652,057 0
199990581 COMMITMENT TO PURCHASE FUND
BROKER 0800102 MEMO

8,000,000 07/02/18 S SELL 2419 1.0000 0 8,000,000 8,000,000 0
5,000,000 07/31/18 B BUY 2415 1.0000 0 5,000,000 5,000,000 0
5,000,000 08/01/18 S SELL 2450 1.0000 0 5,000,000 5,000,000 0
1,700,000 08/30/18 B BUY 2449 1.0000 0 1,700,000 1,700,000 0
1,700,000 09/04/18 S SELL 2477 1.0000 0 1,700,000 1,700,000 0
1,000,000 12/06/18 B BUY 2557 1.0000 0 1,000,000 1,000,000 0
1,000,000 12/06/18 S SELL 2581 1.0000 0 1,000,000 1,000,000 0
6,800,000 02/01/19 B BUY 4 1.0000 0 6,800,000 6,800,000 0
3,730,000 02/27/19 B BUY 2610 1.0000 0 3,730,000 3,730,000 0
6,800,000 03/01/19 S SELL 11 1.0000 0 6,800,000 6,800,000 0
3,730,000 03/29/19 S SELL 2645 1.0000 0 3,730,000 3,730,000 0
4,500,000 04/29/19 B BUY 2677 1.0000 0 4,500,000 4,500,000 0

BROKER 200200 PENSION UTILITY
4,500,000 04/29/19 S SELL 2715 1.0000 0 4,500,000 4,500,000 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
----------------- ------------ ------------------ ------------------ ----------------

22,730,000 6 TOTAL BUYS 0 22,730,000 22,730,000 0
30,730,000 7 TOTAL SELLS 0 30,730,000 30,730,000 0

----------------- ------------ ------------------ ------------------ ----------------
53,460,000 SECURITY TOTAL 0 53,460,000 53,460,000 0

38141W273 GOLDMAN SACHS TRUST FINL SQUARE GOVT FD INSTL CL
MONTHLY VARIABLE 12/31/2049

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,184,401 07/02/18 B BUY 2243 100.0000 0 1,184,401 1,184,401 0

5,703 07/03/18 S SELL 2324 100.0000 0 5,703 5,703 0
612,927 07/05/18 S SELL 2325 100.0000 0 612,927 612,927 0

4,765,513 07/06/18 B BUY 2328 100.0000 0 4,765,513 4,765,513 0
2,035,557 07/09/18 B BUY 2331 100.0000 0 2,035,557 2,035,557 0
2,909,919 07/10/18 B BUY 2332 100.0000 0 2,909,919 2,909,919 0
1,944,102 07/11/18 B BUY 2335 100.0000 0 1,944,102 1,944,102 0
1,605,030 07/12/18 B BUY 2338 100.0000 0 1,605,030 1,605,030 0
1,093,171 07/13/18 S SELL 2342 100.0000 0 1,093,171 1,093,171 0
4,754,687 07/16/18 B BUY 2345 100.0000 0 4,754,687 4,754,687 0

911,747 07/17/18 B BUY 2348 100.0000 0 911,747 911,747 0
1,690,802 07/18/18 B BUY 2349 100.0000 0 1,690,802 1,690,802 0
4,390,586 07/19/18 B BUY 2352 100.0000 0 4,390,586 4,390,586 0
3,400,887 07/20/18 S SELL 2354 100.0000 0 3,400,887 3,400,887 0

627,214 07/23/18 S SELL 2511 100.0000 0 627,214 627,214 0
773,113 07/24/18 S SELL 2513 100.0000 0 773,113 773,113 0
607,863 07/25/18 S SELL 2514 100.0000 0 607,863 607,863 0

12,617,917 07/26/18 S SELL 2520 100.0000 0 12,617,917 12,617,917 0
2,333,939 07/27/18 B BUY 2521 100.0000 0 2,333,939 2,333,939 0
1,027,334 07/30/18 S SELL 2524 100.0000 0 1,027,334 1,027,334 0

BROKER 0800102 MEMO
72,770 07/31/18 B BUY 2527 100.0000 0 72,770 72,770 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,228,180 07/31/18 S SELL 2528 100.0000 0 1,228,180 1,228,180 0
1,231,653 08/01/18 S SELL 2529 100.0000 0 1,231,653 1,231,653 0
1,711,394 08/02/18 B BUY 2607 100.0000 0 1,711,394 1,711,394 0
1,515,128 08/03/18 S SELL 2609 100.0000 0 1,515,128 1,515,128 0
4,374,425 08/06/18 B BUY 2612 100.0000 0 4,374,425 4,374,425 0
1,247,977 08/07/18 B BUY 2611 100.0000 0 1,247,977 1,247,977 0

329,160 08/08/18 B BUY 2616 100.0000 0 329,160 329,160 0
5,204,710 08/09/18 B BUY 2620 100.0000 0 5,204,710 5,204,710 0

743,963 08/10/18 B BUY 2622 100.0000 0 743,963 743,963 0
245,551 08/13/18 B BUY 2627 100.0000 0 245,551 245,551 0

2,600,530 08/14/18 S SELL 2628 100.0000 0 2,600,530 2,600,530 0
1,488,393 08/15/18 S SELL 2635 100.0000 0 1,488,393 1,488,393 0
5,603,817 08/16/18 B BUY 2636 100.0000 0 5,603,817 5,603,817 0
2,426,825 08/17/18 S SELL 2637 100.0000 0 2,426,825 2,426,825 0
2,193,950 08/20/18 B BUY 2638 100.0000 0 2,193,950 2,193,950 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,185,926 08/21/18 B BUY 2639 100.0000 0 1,185,926 1,185,926 0
1,687,887 08/22/18 B BUY 2643 100.0000 0 1,687,887 1,687,887 0

560,561 08/23/18 B BUY 2817 100.0000 0 560,561 560,561 0
722,891 08/24/18 B BUY 2820 100.0000 0 722,891 722,891 0
898,915 08/27/18 S SELL 2822 100.0000 0 898,915 898,915 0

7,840,139 08/28/18 S SELL 2823 100.0000 0 7,840,139 7,840,139 0
4,457,199 08/29/18 B BUY 2824 100.0000 0 4,457,199 4,457,199 0

727,174 08/30/18 S SELL 2826 100.0000 0 727,174 727,174 0
1,757,502 08/31/18 B BUY 2827 100.0000 0 1,757,502 1,757,502 0

BROKER 0800102 MEMO
80,665 08/31/18 B BUY 2829 100.0000 0 80,665 80,665 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,656,038 09/04/18 S SELL 2830 100.0000 0 1,656,038 1,656,038 0

935,182 09/05/18 S SELL 2908 100.0000 0 935,182 935,182 0
2,260,625 09/06/18 S SELL 2911 100.0000 0 2,260,625 2,260,625 0
1,573,251 09/07/18 S SELL 2913 100.0000 0 1,573,251 1,573,251 0

563,012 09/10/18 S SELL 2914 100.0000 0 563,012 563,012 0
2,049,613 09/11/18 S SELL 2915 100.0000 0 2,049,613 2,049,613 0
1,238,847 09/12/18 B BUY 2918 100.0000 0 1,238,847 1,238,847 0

124,143 09/13/18 B BUY 2923 100.0000 0 124,143 124,143 0
589,166 09/14/18 B BUY 2936 100.0000 0 589,166 589,166 0

3,605,751 09/17/18 B BUY 2937 100.0000 0 3,605,751 3,605,751 0
2,046,081 09/18/18 S SELL 2941 100.0000 0 2,046,081 2,046,081 0
1,186,379 09/19/18 S SELL 2942 100.0000 0 1,186,379 1,186,379 0
1,297,367 09/20/18 B BUY 2946 100.0000 0 1,297,367 1,297,367 0

44,116 09/21/18 S SELL 2947 100.0000 0 44,116 44,116 0
2,937,560 09/24/18 B BUY 2948 100.0000 0 2,937,560 2,937,560 0

129,283 09/25/18 S SELL 2949 100.0000 0 129,283 129,283 0
14,847,177 09/26/18 S SELL 3112 100.0000 0 14,847,177 14,847,177 0

50,344 09/28/18 S SELL 3115 100.0000 0 50,344 50,344 0
68,558 09/28/18 B BUY 3116 100.0000 0 68,558 68,558 0

BROKER 0800102 MEMO
75,684 09/28/18 B BUY 3119 100.0000 0 75,684 75,684 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
375,998 10/01/18 B BUY 3120 100.0000 0 375,998 375,998 0

1,449,916 10/02/18 S SELL 3165 100.0000 0 1,449,916 1,449,916 0
601,310 10/03/18 B BUY 3166 100.0000 0 601,310 601,310 0
455,648 10/04/18 S SELL 3167 100.0000 0 455,648 455,648 0

1,690,434 10/05/18 S SELL 3170 100.0000 0 1,690,434 1,690,434 0
416,190 10/09/18 B BUY 3174 100.0000 0 416,190 416,190 0

3,027,381 10/10/18 S SELL 3177 100.0000 0 3,027,381 3,027,381 0
4,747,871 10/12/18 B BUY 3180 100.0000 0 4,747,871 4,747,871 0
7,623,586 10/15/18 B BUY 3181 100.0000 0 7,623,586 7,623,586 0
2,040,953 10/16/18 B BUY 3182 100.0000 0 2,040,953 2,040,953 0
1,838,541 10/17/18 S SELL 3183 100.0000 0 1,838,541 1,838,541 0
6,288,831 10/18/18 B BUY 3187 100.0000 0 6,288,831 6,288,831 0
1,408,950 10/19/18 B BUY 3188 100.0000 0 1,408,950 1,408,950 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
4,599,701 10/22/18 S SELL 3189 100.0000 0 4,599,701 4,599,701 0

631,338 10/23/18 B BUY 3191 100.0000 0 631,338 631,338 0
1,511,503 10/24/18 S SELL 3194 100.0000 0 1,511,503 1,511,503 0
8,600,821 10/25/18 B BUY 3197 100.0000 0 8,600,821 8,600,821 0

24,720,181 10/26/18 S SELL 3211 100.0000 0 24,720,181 24,720,181 0
3,043,169 10/29/18 B BUY 3425 100.0000 0 3,043,169 3,043,169 0
1,327,594 10/30/18 S SELL 3427 100.0000 0 1,327,594 1,327,594 0

213,936 10/31/18 B BUY 3458 100.0000 0 213,936 213,936 0
BROKER 0800102 MEMO

70,720 10/31/18 B BUY 3461 100.0000 0 70,720 70,720 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3,401,510 11/01/18 B BUY 3511 100.0000 0 3,401,510 3,401,510 0
4,174,654 11/02/18 B BUY 3516 100.0000 0 4,174,654 4,174,654 0
2,995,288 11/05/18 B BUY 3517 100.0000 0 2,995,288 2,995,288 0
1,786,353 11/06/18 S SELL 3518 100.0000 0 1,786,353 1,786,353 0
1,419,702 11/07/18 B BUY 3520 100.0000 0 1,419,702 1,419,702 0
5,115,361 11/08/18 B BUY 3526 100.0000 0 5,115,361 5,115,361 0

10,438,681 11/09/18 B BUY 3527 100.0000 0 10,438,681 10,438,681 0
1,550,719 11/13/18 S SELL 3556 100.0000 0 1,550,719 1,550,719 0
6,709,212 11/14/18 S SELL 3557 100.0000 0 6,709,212 6,709,212 0
4,936,875 11/15/18 B BUY 3559 100.0000 0 4,936,875 4,936,875 0
1,413,558 11/16/18 S SELL 3570 100.0000 0 1,413,558 1,413,558 0
2,336,089 11/19/18 B BUY 3572 100.0000 0 2,336,089 2,336,089 0
5,572,908 11/20/18 S SELL 3574 100.0000 0 5,572,908 5,572,908 0
3,958,321 11/21/18 S SELL 3575 100.0000 0 3,958,321 3,958,321 0
4,968,830 11/23/18 S SELL 3590 100.0000 0 4,968,830 4,968,830 0
2,043,831 11/26/18 B BUY 3591 100.0000 0 2,043,831 2,043,831 0
2,103,269 11/27/18 S SELL 3606 100.0000 0 2,103,269 2,103,269 0
4,078,044 11/28/18 B BUY 3809 100.0000 0 4,078,044 4,078,044 0

446,496 11/29/18 B BUY 3823 100.0000 0 446,496 446,496 0
5,074,402 11/30/18 B BUY 3824 100.0000 0 5,074,402 5,074,402 0

84,392 11/30/18 B BUY 3826 100.0000 0 84,392 84,392 0
442,716 12/03/18 S SELL 3838 100.0000 0 442,716 442,716 0

3,001,010 12/04/18 B BUY 3839 100.0000 0 3,001,010 3,001,010 0
2,945,110 12/06/18 S SELL 3873 100.0000 0 2,945,110 2,945,110 0

591,546 12/07/18 B BUY 3875 100.0000 0 591,546 591,546 0
441,423 12/10/18 B BUY 3876 100.0000 0 441,423 441,423 0

4,638,157 12/11/18 S SELL 3877 100.0000 0 4,638,157 4,638,157 0
94,000 12/12/18 S SELL 3879 100.0000 0 94,000 94,000 0

189,084 12/13/18 B BUY 3892 100.0000 0 189,084 189,084 0
1,888,312 12/14/18 B BUY 3895 100.0000 0 1,888,312 1,888,312 0

12,607,724 12/17/18 S SELL 3896 100.0000 0 12,607,724 12,607,724 0
428,240 12/18/18 S SELL 3899 100.0000 0 428,240 428,240 0

3,586,657 12/18/18 S SELL 3901 100.0000 0 3,586,657 3,586,657 0
399,691 12/20/18 S SELL 3903 100.0000 0 399,691 399,691 0

3,791,462 12/21/18 B BUY 3904 100.0000 0 3,791,462 3,791,462 0
1,612,233 12/24/18 S SELL 3905 100.0000 0 1,612,233 1,612,233 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
6,120,141 12/26/18 S SELL 3906 100.0000 0 6,120,141 6,120,141 0

49 12/27/18 S SELL 3907 100.0000 0 49 49 0
4,342,630 12/28/18 B BUY 4144 100.0000 0 4,342,630 4,342,630 0
1,790,996 12/31/18 B BUY 4145 100.0000 0 1,790,996 1,790,996 0

BROKER 300300 BOSTON PENSION BROKER CODE 300300
80,175 12/31/18 B BUY 4180 100.0000 0 80,175 80,175 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
152,206 01/02/19 S SELL 4154 100.0000 0 152,206 152,206 0

4,455,604 01/03/19 B BUY 4162 100.0000 0 4,455,604 4,455,604 0
738,951 01/04/19 B BUY 4163 100.0000 0 738,951 738,951 0

3,296,906 01/07/19 S SELL 4169 100.0000 0 3,296,906 3,296,906 0
7,011,742 01/08/19 B BUY 4172 100.0000 0 7,011,742 7,011,742 0
1,330,351 01/09/19 B BUY 4173 100.0000 0 1,330,351 1,330,351 0
1,758,434 01/10/19 B BUY 4179 100.0000 0 1,758,434 1,758,434 0
1,438,209 01/11/19 B BUY 4181 100.0000 0 1,438,209 1,438,209 0

727,393 01/14/19 B BUY 4192 100.0000 0 727,393 727,393 0
396,286 01/15/19 S SELL 4200 100.0000 0 396,286 396,286 0

1,582,358 01/16/19 S SELL 4218 100.0000 0 1,582,358 1,582,358 0
2,044,466 01/17/19 B BUY 4219 100.0000 0 2,044,466 2,044,466 0

659,811 01/18/19 B BUY 4221 100.0000 0 659,811 659,811 0
1,690,706 01/22/19 B BUY 4222 100.0000 0 1,690,706 1,690,706 0
3,041,085 01/23/19 B BUY 4238 100.0000 0 3,041,085 3,041,085 0
3,459,210 01/24/19 S SELL 4239 100.0000 0 3,459,210 3,459,210 0

685,575 01/25/19 B BUY 4240 100.0000 0 685,575 685,575 0
13,385,030 01/28/19 S SELL 4241 100.0000 0 13,385,030 13,385,030 0
2,551,054 01/29/19 B BUY 4448 100.0000 0 2,551,054 2,551,054 0
1,857,710 01/30/19 S SELL 4449 100.0000 0 1,857,710 1,857,710 0

542,530 01/31/19 B BUY 4457 100.0000 0 542,530 542,530 0
90,149 01/31/19 B BUY 4458 100.0000 0 90,149 90,149 0

3,384,062 02/01/19 S SELL 4472 100.0000 0 3,384,062 3,384,062 0
8,847,369 02/04/19 B BUY 4506 100.0000 0 8,847,369 8,847,369 0

105,557 02/05/19 B BUY 4508 100.0000 0 105,557 105,557 0
7,591,302 02/06/19 B BUY 4515 100.0000 0 7,591,302 7,591,302 0
1,726,953 02/07/19 B BUY 4517 100.0000 0 1,726,953 1,726,953 0
1,735,210 02/08/19 B BUY 4521 100.0000 0 1,735,210 1,735,210 0
2,145,257 02/11/19 S SELL 4534 100.0000 0 2,145,257 2,145,257 0

213,797 02/12/19 S SELL 4536 100.0000 0 213,797 213,797 0
363,189 02/13/19 S SELL 4537 100.0000 0 363,189 363,189 0

6,167,547 02/14/19 B BUY 4553 100.0000 0 6,167,547 6,167,547 0
2,385,142 02/15/19 B BUY 4554 100.0000 0 2,385,142 2,385,142 0

60,578 02/19/19 S SELL 4555 100.0000 0 60,578 60,578 0
3,542,011 02/20/19 B BUY 4558 100.0000 0 3,542,011 3,542,011 0

618,046 02/21/19 B BUY 4560 100.0000 0 618,046 618,046 0
14,313,055 02/22/19 S SELL 4563 100.0000 0 14,313,055 14,313,055 0
7,207,433 02/25/19 S SELL 4568 100.0000 0 7,207,433 7,207,433 0
1,767,818 02/26/19 B BUY 4569 100.0000 0 1,767,818 1,767,818 0

637,757 02/27/19 B BUY 4758 100.0000 0 637,757 637,757 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
511,306 02/28/19 B BUY 4770 100.0000 0 511,306 511,306 0

BROKER 0800102 MEMO
94,356 02/28/19 B BUY 4773 100.0000 0 94,356 94,356 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,118,054 03/01/19 S SELL 4774 100.0000 0 1,118,054 1,118,054 0
1,167,142 03/04/19 S SELL 4790 100.0000 0 1,167,142 1,167,142 0
4,557,067 03/05/19 B BUY 4792 100.0000 0 4,557,067 4,557,067 0

896,023 03/06/19 S SELL 4795 100.0000 0 896,023 896,023 0
236,607 03/07/19 B BUY 4796 100.0000 0 236,607 236,607 0

1,175,637 03/08/19 S SELL 4797 100.0000 0 1,175,637 1,175,637 0
2,015,709 03/11/19 S SELL 4821 100.0000 0 2,015,709 2,015,709 0

23,466 03/12/19 S SELL 4827 100.0000 0 23,466 23,466 0
2,789,373 03/13/19 B BUY 4835 100.0000 0 2,789,373 2,789,373 0
5,043,191 03/14/19 B BUY 4838 100.0000 0 5,043,191 5,043,191 0
4,863,924 03/15/19 B BUY 4841 100.0000 0 4,863,924 4,863,924 0

920,031 03/18/19 S SELL 4842 100.0000 0 920,031 920,031 0
1,973,737 03/19/19 B BUY 4843 100.0000 0 1,973,737 1,973,737 0
1,211,669 03/20/19 B BUY 4844 100.0000 0 1,211,669 1,211,669 0

341,348 03/21/19 S SELL 4845 100.0000 0 341,348 341,348 0
233,645 03/22/19 B BUY 4846 100.0000 0 233,645 233,645 0

2,234,093 03/25/19 B BUY 4854 100.0000 0 2,234,093 2,234,093 0
21,784,373 03/26/19 S SELL 5042 100.0000 0 21,784,373 21,784,373 0

468,627 03/27/19 B BUY 5043 100.0000 0 468,627 468,627 0
2,024,767 03/28/19 B BUY 5047 100.0000 0 2,024,767 2,024,767 0
2,305,284 03/29/19 B BUY 5062 100.0000 0 2,305,284 2,305,284 0

102,953 03/29/19 B BUY 5063 100.0000 0 102,953 102,953 0
541,452 04/01/19 B BUY 5068 100.0000 0 541,452 541,452 0
971,811 04/02/19 B BUY 5115 100.0000 0 971,811 971,811 0

5,379,516 04/03/19 B BUY 5118 100.0000 0 5,379,516 5,379,516 0
2,839,089 04/04/19 B BUY 5119 100.0000 0 2,839,089 2,839,089 0

861,254 04/05/19 B BUY 5123 100.0000 0 861,254 861,254 0
10,046,587 04/08/19 S SELL 5124 100.0000 0 10,046,587 10,046,587 0
1,193,180 04/09/19 B BUY 5141 100.0000 0 1,193,180 1,193,180 0

20,610 04/10/19 S SELL 5360 100.0000 0 20,610 20,610 0
1,300,865 04/11/19 S SELL 5361 100.0000 0 1,300,865 1,300,865 0
1,093,427 04/12/19 B BUY 5362 100.0000 0 1,093,427 1,093,427 0

705,623 04/15/19 S SELL 5363 100.0000 0 705,623 705,623 0
1,414,181 04/16/19 B BUY 5364 100.0000 0 1,414,181 1,414,181 0

31,813 04/17/19 S SELL 5365 100.0000 0 31,813 31,813 0
232,833 04/18/19 S SELL 5366 100.0000 0 232,833 232,833 0
701,825 04/22/19 S SELL 5367 100.0000 0 701,825 701,825 0
480,908 04/24/19 B BUY 5368 100.0000 0 480,908 480,908 0

14,797,946 04/25/19 S SELL 5369 100.0000 0 14,797,946 14,797,946 0
595,771 04/26/19 S SELL 5370 100.0000 0 595,771 595,771 0
462,606 04/29/19 S SELL 5371 100.0000 0 462,606 462,606 0

1,500,772 04/30/19 B BUY 5410 100.0000 0 1,500,772 1,500,772 0
BROKER 0800102 MEMO
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
89,882 04/30/19 B BUY 5413 100.0000 0 89,882 89,882 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
29,568 05/01/19 S SELL 5581 100.0000 0 29,568 29,568 0

1,155,817 05/02/19 B BUY 5415 100.0000 0 1,155,817 1,155,817 0
1,662,196 05/03/19 S SELL 5414 100.0000 0 1,662,196 1,662,196 0

855,429 05/06/19 S SELL 5461 100.0000 0 855,429 855,429 0
2,140,109 05/07/19 B BUY 5462 100.0000 0 2,140,109 2,140,109 0
1,319,993 05/08/19 B BUY 5463 100.0000 0 1,319,993 1,319,993 0
3,319,160 05/09/19 S SELL 5466 100.0000 0 3,319,160 3,319,160 0

403,729 05/10/19 S SELL 5574 100.0000 0 403,729 403,729 0
1,129,710 05/13/19 S SELL 5575 100.0000 0 1,129,710 1,129,710 0
3,403,956 05/14/19 B BUY 5576 100.0000 0 3,403,956 3,403,956 0
4,072,968 05/15/19 S SELL 5577 100.0000 0 4,072,968 4,072,968 0
2,575,074 05/16/19 B BUY 5578 100.0000 0 2,575,074 2,575,074 0
1,594,973 05/17/19 B BUY 5583 100.0000 0 1,594,973 1,594,973 0
1,698,741 05/20/19 B BUY 5582 100.0000 0 1,698,741 1,698,741 0
1,306,879 05/21/19 S SELL 5584 100.0000 0 1,306,879 1,306,879 0
1,451,504 05/22/19 S SELL 5629 100.0000 0 1,451,504 1,451,504 0
1,710,913 05/23/19 B BUY 5630 100.0000 0 1,710,913 1,710,913 0

605,407 05/24/19 S SELL 5632 100.0000 0 605,407 605,407 0
10,676,582 05/28/19 S SELL 5634 100.0000 0 10,676,582 10,676,582 0
1,362,934 05/29/19 B BUY 5690 100.0000 0 1,362,934 1,362,934 0
1,525,774 05/30/19 S SELL 5693 100.0000 0 1,525,774 1,525,774 0
1,602,359 05/31/19 S SELL 5695 100.0000 0 1,602,359 1,602,359 0

64,606 05/31/19 B BUY 5696 100.0000 0 64,606 64,606 0
1,229,945 06/03/19 B BUY 5702 100.0000 0 1,229,945 1,229,945 0
1,720,503 06/04/19 S SELL 5704 100.0000 0 1,720,503 1,720,503 0

947,586 06/05/19 B BUY 5705 100.0000 0 947,586 947,586 0
3,303,743 06/06/19 B BUY 5707 100.0000 0 3,303,743 3,303,743 0
4,772,479 06/07/19 B BUY 5791 100.0000 0 4,772,479 4,772,479 0
1,471,907 06/10/19 B BUY 5792 100.0000 0 1,471,907 1,471,907 0
3,380,663 06/11/19 B BUY 5793 100.0000 0 3,380,663 3,380,663 0

330,534 06/12/19 B BUY 5794 100.0000 0 330,534 330,534 0
413,403 06/13/19 B BUY 5798 100.0000 0 413,403 413,403 0

1,143,158 06/14/19 S SELL 5805 100.0000 0 1,143,158 1,143,158 0
1,118,967 06/17/19 B BUY 5809 100.0000 0 1,118,967 1,118,967 0

662,155 06/18/19 S SELL 5812 100.0000 0 662,155 662,155 0
4,320,331 06/19/19 B BUY 5901 100.0000 0 4,320,331 4,320,331 0
2,118,748 06/20/19 B BUY 5902 100.0000 0 2,118,748 2,118,748 0
1,186,024 06/21/19 B BUY 5903 100.0000 0 1,186,024 1,186,024 0
2,475,693 06/24/19 B BUY 5904 100.0000 0 2,475,693 2,475,693 0

16,537,357 06/25/19 S SELL 5908 100.0000 0 16,537,357 16,537,357 0
843,220 06/26/19 B BUY 5911 100.0000 0 843,220 843,220 0

1,943,028 06/27/19 S SELL 5910 100.0000 0 1,943,028 1,943,028 0
680,385 06/28/19 S SELL 5993 100.0000 0 680,385 680,385 0

BROKER 0800102 MEMO
61,719 06/28/19 B BUY 5997 100.0000 0 61,719 61,719 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
----------------- ------------ ------------------ ------------------ ----------------

323,278,264 148 TOTAL BUYS 0 323,278,264 323,278,264 0
331,106,144 110 TOTAL SELLS 0 331,106,144 331,106,144 0

----------------- ------------ ------------------ ------------------ ----------------
654,384,408 SECURITY TOTAL 0 654,384,408 654,384,408 0

481992JQ9 JPMORGAN PRIME MONEY MARKET FUND FUNDS VARIABLE
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
0 07/02/18 B BUY 29 1.0000 0 0 0 0
6 07/02/18 B BUY 51 1.0016 0 6 6 0
1 07/02/18 B BUY 90 1.0000 0 1 1 0

2,858 07/02/18 B BUY 250 1.0002 0 2,858 2,858 0
8,488 07/02/18 B BUY 782 1.0002 0 8,490 8,490 0

46,359 07/02/18 B BUY 1023 1.0002 0 46,369 46,369 0
29,518 07/02/18 B BUY 1204 1.0002 0 29,524 29,524 0
1,343 07/02/18 B BUY 1244 1.0002 0 1,344 1,344 0

94 07/02/18 B BUY 1324 1.0002 0 94 94 0
2 07/02/18 B BUY 1699 1.0000 0 2 2 0

373,080 07/02/18 B BUY 2373 1.0002 0 373,154 373,154 0
391 07/02/18 B BUY 3327 1.0002 0 391 391 0

3,590 07/02/18 S SELL 3911 1.0002 0 3,591 3,591 1
81,453 07/02/18 S SELL 5049 1.0002 0 81,469 81,469 0

290 07/02/18 B BUY 5861 1.0002 0 291 291 0
47 07/02/18 B BUY 7897 1.0002 0 47 47 0

16,702 07/02/18 B BUY 9169 1.0002 0 16,705 16,705 0
104 07/02/18 B BUY 16596 1.0003 0 104 104 0

6,817 07/02/18 B BUY 17778 1.0002 0 6,819 6,819 0
2,132 07/02/18 B BUY 17865 1.0002 0 2,133 2,133 0

160,720 07/02/18 S SELL 71143913 1.0002 0 160,751 160,752 1
4,199,160 07/03/18 B BUY 84 1.0002 0 4,200,000 4,200,000 0

125,170 07/03/18 B BUY 1026 1.0002 0 125,195 125,195 0
246,729 07/03/18 B BUY 1211 1.0002 0 246,778 246,778 0
477,683 07/03/18 B BUY 1256 1.0002 0 477,779 477,779 0
37,376 07/03/18 B BUY 3329 1.0002 0 37,383 37,383 0
10,030 07/03/18 S SELL 3926 1.0002 0 10,030 10,032 1
86,806 07/03/18 S SELL 5061 1.0002 0 86,823 86,823 0
9,007 07/03/18 B BUY 9171 1.0002 0 9,009 9,009 0

18,385 07/03/18 B BUY 17791 1.0002 0 18,388 18,388 0
278 07/05/18 B BUY 783 1.0002 0 278 278 0

46,538 07/05/18 B BUY 1029 1.0002 0 46,547 46,547 0
9,892 07/05/18 S SELL 1219 1.0002 0 9,894 9,894 0

13,326 07/05/18 B BUY 3332 1.0002 0 13,329 13,329 0
5,862 07/05/18 S SELL 3936 1.0002 0 5,862 5,863 1

33,879 07/05/18 B BUY 5067 1.0002 0 33,886 33,886 0
40,576 07/05/18 S SELL 71143917 1.0002 0 40,583 40,584 0

4,199,160 07/06/18 S SELL 86 1.0002 0 4,200,000 4,200,000 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
75,318 07/06/18 S SELL 1031 1.0002 0 75,333 75,333 0

197,655 07/06/18 S SELL 1237 1.0002 0 197,693 197,695 2
723,807 07/06/18 B BUY 1260 1.0002 0 723,951 723,951 0
19,218 07/06/18 S SELL 3944 1.0002 0 19,219 19,222 3
42,671 07/06/18 B BUY 5079 1.0002 0 42,680 42,680 0
23,832 07/06/18 S SELL 71143919 1.0002 0 23,837 23,837 0
24,962 07/09/18 S SELL 1034 1.0002 0 24,967 24,967 0
34,081 07/09/18 S SELL 1244 1.0002 0 34,087 34,088 0

199,783 07/09/18 B BUY 1265 1.0002 0 199,823 199,823 0
165,560 07/09/18 S SELL 3945 1.0002 0 165,569 165,593 24
19,891 07/09/18 B BUY 5090 1.0002 0 19,895 19,895 0
25,547 07/09/18 S SELL 9173 1.0002 0 25,551 25,552 2
27,242 07/09/18 B BUY 71143930 1.0002 0 27,247 27,247 0
24,063 07/10/18 S SELL 1053 1.0002 0 24,068 24,068 0

774,029 07/10/18 S SELL 1249 1.0002 0 774,176 774,184 8
5,471 07/10/18 B BUY 3946 1.0002 0 5,472 5,472 0

49,307 07/10/18 B BUY 5097 1.0002 0 49,317 49,317 0
51,419 07/10/18 S SELL 17817 1.0002 0 51,428 51,429 1
2,196 07/10/18 S SELL 71143931 1.0002 0 2,197 2,197 0

406,136 07/11/18 S SELL 1056 1.0002 0 406,215 406,217 2
48,788 07/11/18 S SELL 1256 1.0002 0 48,797 48,798 1
23,882 07/11/18 B BUY 5107 1.0002 0 23,887 23,887 0

668 07/11/18 B BUY 9174 1.0002 0 668 668 0
24,745 07/12/18 S SELL 1065 1.0002 0 24,750 24,750 0

1,134,184 07/12/18 S SELL 1268 1.0002 0 1,134,399 1,134,411 12
12,670 07/12/18 B BUY 5114 1.0002 0 12,673 12,673 0

144,067 07/12/18 S SELL 71143933 1.0002 0 144,095 144,096 1
35,772 07/13/18 S SELL 1115 1.0002 0 35,779 35,779 0
73,728 07/13/18 S SELL 1279 1.0002 0 73,742 73,743 1

245,150 07/13/18 S SELL 3414 1.0002 0 245,199 245,199 0
28,995 07/13/18 S SELL 71143936 1.0002 0 29,000 29,001 0

646,426 07/16/18 B BUY 1118 1.0002 0 646,555 646,555 0
32,824 07/16/18 B BUY 1285 1.0002 0 32,830 32,830 0

1,927,819 07/16/18 S SELL 1288 1.0002 0 1,928,147 1,928,205 58
370,161 07/16/18 B BUY 3412 1.0002 0 370,235 370,235 0

2,000 07/16/18 B BUY 3962 1.0002 0 2,000 2,000 0
668 07/16/18 S SELL 9176 1.0002 0 668 668 0

1,390,847 07/17/18 B BUY 1127 1.0002 0 1,391,125 1,391,125 0
2,762 07/17/18 B BUY 1290 1.0002 0 2,762 2,762 0

86,133 07/17/18 S SELL 2380 1.0002 0 86,150 86,150 0
175,914 07/17/18 S SELL 3416 1.0002 0 175,949 175,949 0

1 07/17/18 B BUY 5119 1.0000 0 1 1 0
1,437,213 07/18/18 S SELL 791 1.0002 0 1,437,506 1,437,500 (5)

826,243 07/18/18 S SELL 1138 1.0002 0 826,408 826,409 0
84,552 07/18/18 B BUY 1295 1.0002 0 84,569 84,569 0

965 07/18/18 B BUY 3965 1.0002 0 966 966 0
1,608,198 07/18/18 S SELL 71143941 1.0002 0 1,608,513 1,608,520 7
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
130,895 07/19/18 S SELL 1140 1.0002 0 130,921 130,921 0
166,159 07/19/18 B BUY 1301 1.0002 0 166,192 166,192 0

4,552,846 07/19/18 B BUY 2381 1.0002 0 4,553,756 4,553,756 0
11,700 07/19/18 B BUY 3968 1.0002 0 11,702 11,702 0
73,893 07/20/18 S SELL 1145 1.0002 0 73,908 73,908 0

534,145 07/20/18 B BUY 1310 1.0002 0 534,252 534,252 0
666,017 07/20/18 S SELL 2383 1.0002 0 666,150 666,150 0

3,488,722 07/20/18 B BUY 71143946 1.0002 0 3,489,420 3,489,420 0
3,488,722 07/20/18 S SELL 71143947 1.0002 0 3,489,414 3,489,420 6
3,488,722 07/20/18 B BUY 71143948 1.0002 0 3,489,420 3,489,420 0

74,511 07/23/18 S SELL 1147 1.0002 0 74,526 74,526 0
4,535 07/23/18 B BUY 1291 1.0002 0 4,536 4,536 0

143,824 07/23/18 B BUY 1312 1.0002 0 143,852 143,852 0
4,924 07/23/18 B BUY 2384 1.0002 0 4,925 4,925 0
6,169 07/23/18 B BUY 71143958 1.0002 0 6,170 6,170 0

52,807 07/24/18 S SELL 1152 1.0002 0 52,817 52,817 0
270 07/24/18 S SELL 1294 1.0002 0 270 270 0

200,071 07/24/18 B BUY 1314 1.0002 0 200,111 200,111 0
35,664 07/24/18 B BUY 3437 1.0002 0 35,671 35,671 0
2,102 07/24/18 B BUY 3982 1.0002 0 2,102 2,102 0
1,500 07/25/18 B BUY 56 1.0002 0 1,500 1,500 0

51,692 07/25/18 S SELL 1162 1.0002 0 51,702 51,702 0
200,666 07/25/18 S SELL 1317 1.0002 0 200,706 200,707 1

2,854,111 07/25/18 B BUY 2385 1.0002 0 2,854,681 2,854,681 0
BROKER 0800748 CASH TRANSACTIONS

0 07/25/18 S SELL 3120 .0000 0 0 0 0
BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS

105,042 07/25/18 B BUY 3453 1.0002 0 105,063 105,063 0
171,292 07/26/18 S SELL 1167 1.0002 0 171,326 171,326 0
579,884 07/26/18 B BUY 2386 1.0002 0 580,000 580,000 0
298,315 07/26/18 S SELL 3486 1.0002 0 298,374 298,374 0

6,368 07/26/18 B BUY 5127 1.0002 0 6,370 6,370 0
14,497,101 07/26/18 B BUY 71143960 1.0002 0 14,500,000 14,500,000 0

9,695 07/27/18 S SELL 1177 1.0002 0 9,697 9,697 0
391,329 07/27/18 S SELL 1329 1.0002 0 391,406 391,407 1
557,788 07/27/18 S SELL 2388 1.0002 0 557,900 557,900 0
298,144 07/27/18 B BUY 3489 1.0002 0 298,203 298,203 0
192,602 07/27/18 S SELL 3999 1.0002 0 192,613 192,640 27

7,986 07/27/18 B BUY 5137 1.0002 0 7,988 7,988 0
29,580 07/27/18 S SELL 71143963 1.0002 0 29,585 29,585 0
71,004 07/30/18 S SELL 1187 1.0002 0 71,019 71,019 0
4,508 07/30/18 B BUY 1333 1.0002 0 4,509 4,509 0

492,190 07/30/18 B BUY 2389 1.0002 0 492,288 492,288 0
67,082 07/30/18 B BUY 3492 1.0002 0 67,095 67,095 0

454 07/30/18 B BUY 4000 1.0002 0 454 454 0
8,429 07/30/18 B BUY 5140 1.0002 0 8,431 8,431 0

9,538,445 07/30/18 S SELL 71143968 1.0002 0 9,540,350 9,540,352 2
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
4,869 07/31/18 S SELL 57 1.0002 0 4,869 4,870 0

37,021 07/31/18 S SELL 1189 1.0002 0 37,028 37,028 0
220,411 07/31/18 S SELL 1362 1.0002 0 220,455 220,455 1

4,999,000 07/31/18 S SELL 2391 1.0002 0 5,000,000 5,000,000 0
2,821 07/31/18 B BUY 4003 1.0002 0 2,822 2,822 0
5,111 07/31/18 B BUY 5146 1.0002 0 5,112 5,112 0

5,588,074 07/31/18 S SELL 71143974 1.0002 0 5,589,191 5,589,192 1
0 08/01/18 B BUY 33 1.0000 0 0 0 0

BROKER 0800748 CASH TRANSACTIONS
0 08/01/18 S SELL 35 1.0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
7 08/01/18 B BUY 59 1.0014 0 7 7 0

712 08/01/18 B BUY 88 1.0002 0 712 712 0
1 08/01/18 B BUY 92 1.0000 0 1 1 0

1,022 08/01/18 B BUY 256 1.0002 0 1,023 1,023 0
1,377 08/01/18 B BUY 794 1.0002 0 1,377 1,377 0

125,852 08/01/18 B BUY 1206 1.0002 0 125,878 125,878 0
1,285 08/01/18 B BUY 1302 1.0002 0 1,286 1,286 0

48 08/01/18 B BUY 1328 1.0002 0 48 48 0
102,103 08/01/18 B BUY 1368 1.0002 0 102,123 102,123 0

2 08/01/18 B BUY 1732 1.0000 0 2 2 0
906,869 08/01/18 S SELL 2394 1.0002 0 907,051 907,051 0

BROKER 139345 DALLAS TRADE REFERRAL
0 08/01/18 S SELL 3494 1.0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
392 08/01/18 B BUY 3497 1.0002 0 392 392 0

8,178 08/01/18 B BUY 4012 1.0002 0 8,180 8,180 0
343 08/01/18 B BUY 5153 1.0002 0 343 343 0
311 08/01/18 B BUY 5962 1.0002 0 311 311 0

7 08/01/18 B BUY 7899 1.0015 0 7 7 0
8,411 08/01/18 B BUY 9178 1.0002 0 8,413 8,413 0

111 08/01/18 B BUY 16599 1.0003 0 111 111 0
87 08/01/18 B BUY 17902 1.0002 0 87 87 0

273 08/01/18 B BUY 22147 1.0002 0 273 273 0
BROKER 0800748 CASH TRANSACTIONS

0 08/01/18 S SELL 79057 1.0000 0 0 0 0
0 08/01/18 S SELL 70866879 1.0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
3,043 08/01/18 S SELL 71143984 1.0002 0 3,044 3,044 0

281,116 08/02/18 S SELL 1250 1.0002 0 281,172 281,172 0
502,463 08/02/18 B BUY 1384 1.0002 0 502,564 502,564 0

3,417 08/02/18 B BUY 5167 1.0002 0 3,418 3,418 0
8,306 08/02/18 S SELL 9180 1.0002 0 8,307 8,307 0

17,393 08/02/18 B BUY 71143985 1.0002 0 17,397 17,397 0
53,410 08/03/18 B BUY 1264 1.0002 0 53,421 53,421 0

114,037 08/03/18 S SELL 1391 1.0002 0 114,060 114,060 0
7,154,369 08/03/18 B BUY 2395 1.0002 0 7,155,800 7,155,800 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
485 08/03/18 B BUY 4022 1.0002 0 485 485 0

370,932 08/03/18 B BUY 5174 1.0002 0 371,006 371,006 0
22,505 08/03/18 S SELL 71143989 1.0002 0 22,509 22,509 0

436,175 08/06/18 B BUY 1271 1.0002 0 436,263 436,263 0
4,099,180 08/06/18 S SELL 2397 1.0002 0 4,100,000 4,100,000 0

313,519 08/06/18 B BUY 4036 1.0002 0 313,582 313,582 0
132,649 08/06/18 S SELL 5193 1.0002 0 132,675 132,675 0

6,751 08/06/18 S SELL 71143990 1.0002 0 6,752 6,752 0
33,993 08/07/18 B BUY 66 1.0002 0 34,000 34,000 0

150,204 08/07/18 S SELL 1277 1.0002 0 150,234 150,234 0
80,230 08/07/18 S SELL 1411 1.0002 0 80,246 80,246 0

169,311 08/07/18 S SELL 3571 1.0002 0 169,345 169,345 0
992 08/07/18 B BUY 4045 1.0002 0 993 993 0

27,963 08/07/18 S SELL 5202 1.0002 0 27,968 27,968 0
22,852 08/08/18 B BUY 1280 1.0002 0 22,857 22,857 0

319,911 08/08/18 B BUY 1413 1.0002 0 319,975 319,975 0
4,407,982 08/08/18 B BUY 3573 1.0002 0 4,408,864 4,408,864 0
4,407,982 08/08/18 S SELL 3576 1.0002 0 4,408,864 4,408,864 0
4,407,982 08/08/18 B BUY 3577 1.0002 0 4,408,864 4,408,864 0

22,802 08/08/18 B BUY 4055 1.0002 0 22,806 22,806 0
47,853 08/08/18 S SELL 5211 1.0002 0 47,862 47,862 0

108,965 08/08/18 S SELL 71143992 1.0002 0 108,987 108,987 0
7,904 08/09/18 B BUY 1286 1.0002 0 7,905 7,905 0

416,447 08/09/18 B BUY 1418 1.0002 0 416,530 416,530 0
3,281,688 08/09/18 S SELL 3589 1.0002 0 3,282,344 3,282,344 0

45,973 08/09/18 B BUY 4069 1.0002 0 45,982 45,982 0
31,839 08/09/18 S SELL 5233 1.0002 0 31,845 31,845 0

188 08/09/18 B BUY 16600 1.0002 0 188 188 0
10,689 08/09/18 B BUY 22175 1.0002 0 10,691 10,691 0
27,982 08/09/18 S SELL 71144003 1.0002 0 27,987 27,987 0
1,377 08/10/18 S SELL 796 1.0002 0 1,377 1,377 0

101,324 08/10/18 S SELL 1293 1.0002 0 101,345 101,345 0
109,842 08/10/18 B BUY 1424 1.0002 0 109,864 109,864 0

1,099,780 08/10/18 S SELL 3593 1.0002 0 1,100,000 1,100,000 0
82,254 08/10/18 S SELL 4085 1.0002 0 82,266 82,270 4
37,006 08/10/18 S SELL 5239 1.0002 0 37,013 37,013 0
21,172 08/10/18 B BUY 71144004 1.0002 0 21,176 21,176 0

102,431 08/13/18 S SELL 1302 1.0002 0 102,451 102,451 0
890,300 08/13/18 B BUY 2398 1.0002 0 890,478 890,478 0

8,667 08/13/18 B BUY 4088 1.0002 0 8,669 8,669 0
61,780 08/13/18 S SELL 5241 1.0002 0 61,792 61,792 0
1,789 08/14/18 B BUY 1305 1.0002 0 1,789 1,789 0

75,766 08/14/18 S SELL 1437 1.0002 0 75,781 75,781 0
11,410 08/14/18 B BUY 3597 1.0002 0 11,412 11,412 0
38,886 08/14/18 B BUY 4100 1.0002 0 38,894 38,894 0
67,208 08/14/18 S SELL 5242 1.0002 0 67,222 67,222 0

468,591 08/14/18 S SELL 71144007 1.0002 0 468,685 468,685 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
95,966 08/15/18 B BUY 1310 1.0002 0 95,986 95,986 0

212,142 08/15/18 S SELL 1453 1.0002 0 212,184 212,184 0
2,016 08/15/18 B BUY 4105 1.0002 0 2,016 2,016 0
4,492 08/15/18 S SELL 5243 1.0002 0 4,493 4,493 0

116,215 08/15/18 S SELL 71144008 1.0002 0 116,238 116,238 0
586,973 08/16/18 S SELL 258 1.0003 0 587,091 587,149 59
123,713 08/16/18 S SELL 1351 1.0003 0 123,738 123,750 12
221,446 08/16/18 S SELL 1455 1.0003 0 221,490 221,513 22

3,534,888 08/16/18 S SELL 2427 1.0003 0 3,535,595 3,535,949 354
9,004 08/16/18 B BUY 4110 1.0003 0 9,006 9,006 0

304 08/16/18 B BUY 9181 1.0003 0 305 305 0
167,433 08/16/18 S SELL 22199 1.0003 0 167,466 167,483 17
26,578 08/16/18 S SELL 71144011 1.0003 0 26,584 26,586 3

478 08/17/18 S SELL 1355 1.0003 0 478 478 0
258,896 08/17/18 S SELL 1456 1.0003 0 258,948 258,974 26

4,972 08/17/18 S SELL 71144013 1.0003 0 4,973 4,973 1
33,919 08/20/18 S SELL 69 1.0003 0 33,926 33,930 3
96,105 08/20/18 S SELL 1364 1.0003 0 96,124 96,134 10

111,404 08/20/18 B BUY 1459 1.0003 0 111,437 111,437 0
7,113 08/20/18 B BUY 4124 1.0003 0 7,115 7,115 0
6,295 08/20/18 B BUY 5250 1.0003 0 6,297 6,297 0

77,296 08/20/18 S SELL 71144020 1.0003 0 77,311 77,319 8
195,630 08/21/18 S SELL 1370 1.0003 0 195,669 195,688 20

8,705 08/21/18 B BUY 4134 1.0003 0 8,708 8,708 0
11,689 08/21/18 B BUY 5262 1.0003 0 11,692 11,692 0

1,107,988 08/21/18 S SELL 71144025 1.0003 0 1,108,210 1,108,321 111
25,117 08/22/18 S SELL 1383 1.0003 0 25,122 25,125 3
57,184 08/22/18 B BUY 1469 1.0003 0 57,201 57,201 0
2,290 08/22/18 B BUY 5279 1.0003 0 2,291 2,291 0

17,176 08/22/18 S SELL 5980 1.0003 0 17,179 17,181 2
966 08/22/18 B BUY 17913 1.0003 0 966 966 0

22,257 08/23/18 S SELL 1387 1.0003 0 22,261 22,263 2
394,670 08/23/18 B BUY 1474 1.0003 0 394,789 394,789 0
67,736 08/23/18 B BUY 3622 1.0003 0 67,756 67,756 0
23,023 08/23/18 B BUY 4142 1.0003 0 23,030 23,030 0

290 08/23/18 S SELL 5283 1.0003 0 290 290 0
8,729 08/23/18 B BUY 71144028 1.0003 0 8,732 8,732 0
3,636 08/24/18 B BUY 1389 1.0003 0 3,637 3,637 0

65,608 08/24/18 S SELL 1476 1.0003 0 65,623 65,628 5
8,137 08/24/18 B BUY 4147 1.0003 0 8,140 8,140 0
7,452 08/24/18 B BUY 5288 1.0003 0 7,455 7,455 0

304 08/24/18 S SELL 9183 1.0003 0 305 305 0
99,908 08/27/18 S SELL 1391 1.0003 0 99,928 99,938 10

198,095 08/27/18 S SELL 1479 1.0003 0 198,141 198,155 14
12,598 08/27/18 B BUY 3635 1.0003 0 12,602 12,602 0
8,629 08/27/18 B BUY 4158 1.0003 0 8,631 8,631 0
4,581 08/27/18 B BUY 5310 1.0003 0 4,582 4,582 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
19,516 08/27/18 S SELL 71144030 1.0003 0 19,520 19,522 2
50,395 08/28/18 S SELL 1392 1.0003 0 50,405 50,410 5
15,233 08/28/18 B BUY 4170 1.0003 0 15,237 15,237 0
3,802 08/28/18 B BUY 5321 1.0003 0 3,804 3,804 0

18,730,971 08/28/18 B BUY 71144032 1.0003 0 18,736,590 18,736,590 0
102 08/29/18 B BUY 1394 1.0003 0 102 102 0

75,536 08/29/18 B BUY 1485 1.0003 0 75,559 75,559 0
298,321 08/29/18 B BUY 2428 1.0003 0 298,410 298,410 0
11,385 08/29/18 B BUY 4192 1.0003 0 11,388 11,388 0
43,822 08/29/18 S SELL 5332 1.0003 0 43,832 43,836 4

1,331,221 08/29/18 S SELL 71144036 1.0003 0 1,331,599 1,331,620 21
26,763 08/30/18 S SELL 1491 1.0003 0 26,769 26,771 2

1,699,490 08/30/18 S SELL 2430 1.0003 0 1,699,851 1,700,000 149
4,658 08/30/18 B BUY 3639 1.0003 0 4,659 4,659 0

19,672 08/30/18 B BUY 4202 1.0003 0 19,678 19,678 0
13,882 08/30/18 S SELL 5337 1.0003 0 13,885 13,886 1

6,673,327 08/30/18 S SELL 71144042 1.0003 0 6,675,226 6,675,329 103
76,956 08/31/18 B BUY 1413 1.0003 0 76,979 76,979 0

259,383 08/31/18 B BUY 1509 1.0003 0 259,461 259,461 0
6,626 08/31/18 B BUY 4214 1.0003 0 6,628 6,628 0
4,658 08/31/18 S SELL 5361 1.0003 0 4,659 4,659 0

5,977,088 08/31/18 S SELL 71144050 1.0003 0 5,978,789 5,978,881 92
0 09/04/18 B BUY 31 1.0000 0 0 0 0
0 09/04/18 B BUY 37 1.0000 0 0 0 0

26 09/04/18 B BUY 75 1.0004 0 26 26 0
1 09/04/18 B BUY 92 1.0000 0 1 1 0
1 09/04/18 B BUY 94 1.0000 0 1 1 0

499 09/04/18 B BUY 262 1.0003 0 499 499 0
0 09/04/18 B BUY 317 1.0000 0 0 0 0
1 09/04/18 B BUY 800 1.0000 0 1 1 0
0 09/04/18 B BUY 1213 1.0000 0 0 0 0
9 09/04/18 B BUY 1323 1.0011 0 9 9 0

47 09/04/18 B BUY 1332 1.0004 0 47 47 0
60,483 09/04/18 B BUY 1421 1.0003 0 60,501 60,501 0
30,002 09/04/18 B BUY 1517 1.0003 0 30,011 30,011 0

2 09/04/18 B BUY 1738 1.0056 0 2 2 0
6,221 09/04/18 B BUY 2432 1.0003 0 6,222 6,222 0

842 09/04/18 B BUY 3646 1.0003 0 843 843 0
8,479 09/04/18 B BUY 4221 1.0003 0 8,481 8,481 0

14,450 09/04/18 B BUY 5366 1.0003 0 14,454 14,454 0
294 09/04/18 B BUY 6057 1.0003 0 294 294 0

7 09/04/18 B BUY 7902 1.0015 0 7 7 0
7,231 09/04/18 B BUY 9187 1.0003 0 7,233 7,233 0

109 09/04/18 B BUY 16605 1.0004 0 109 109 0
63 09/04/18 B BUY 17978 1.0003 0 63 63 0

137 09/04/18 B BUY 22256 1.0004 0 137 137 0
97,320 09/04/18 S SELL 71144056 1.0003 0 97,348 97,349 2
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
5,467 09/05/18 B BUY 1425 1.0003 0 5,469 5,469 0

268,266 09/05/18 S SELL 1523 1.0003 0 268,331 268,346 16
732 09/05/18 B BUY 4225 1.0003 0 732 732 0

5,790 09/05/18 B BUY 5369 1.0003 0 5,792 5,792 0
428 09/05/18 S SELL 71144067 1.0003 0 428 428 0

281,549 09/06/18 B BUY 1435 1.0003 0 281,633 281,633 0
312,175 09/06/18 S SELL 1527 1.0003 0 312,251 312,269 18
23,987 09/06/18 B BUY 5378 1.0003 0 23,995 23,995 0
23,273 09/06/18 B BUY 71144070 1.0003 0 23,280 23,280 0
19,471 09/07/18 S SELL 1444 1.0003 0 19,476 19,477 1

176,899 09/07/18 B BUY 1531 1.0003 0 176,952 176,952 0
0 09/10/18 B BUY 39 1.0000 0 0 0 0
0 09/10/18 B BUY 76 1.0000 0 0 0 0
0 09/10/18 B BUY 94 1.0000 0 0 0 0
0 09/10/18 B BUY 96 1.0000 0 0 0 0
0 09/10/18 B BUY 263 1.0000 0 0 0 0
0 09/10/18 B BUY 1324 1.0000 0 0 0 0
2 09/10/18 B BUY 1333 1.0000 0 2 2 0

49,023 09/10/18 B BUY 1449 1.0003 0 49,037 49,037 0
107,873 09/10/18 B BUY 1534 1.0003 0 107,905 107,905 0

0 09/10/18 B BUY 1740 1.0000 0 0 0 0
39 09/10/18 B BUY 2434 1.0005 0 39 39 0
20 09/10/18 B BUY 3649 1.0005 0 20 20 0

15,245 09/10/18 B BUY 4230 1.0003 0 15,249 15,249 0
11 09/10/18 B BUY 5383 1.0009 0 11 11 0
9 09/10/18 B BUY 6064 1.0011 0 9 9 0
0 09/10/18 B BUY 7904 1.0000 0 0 0 0

7,134 09/10/18 S SELL 9189 1.0003 0 7,136 7,137 1
4 09/10/18 B BUY 16606 1.0028 0 4 4 0
2 09/10/18 B BUY 17985 1.0047 0 2 2 0

34,023 09/10/18 S SELL 71144072 1.0003 0 34,033 34,034 1
32,774 09/11/18 B BUY 604 1.0003 0 32,784 32,784 0

262,555 09/11/18 B BUY 1462 1.0003 0 262,634 262,634 0
100,316 09/11/18 B BUY 1536 1.0003 0 100,347 100,347 0
10,179 09/11/18 B BUY 3653 1.0003 0 10,182 10,182 0

173,503 09/12/18 S SELL 1470 1.0003 0 173,551 173,555 4
79,853 09/12/18 B BUY 1537 1.0003 0 79,877 79,877 0
1,736 09/12/18 B BUY 3658 1.0003 0 1,737 1,737 0

82,046 09/12/18 S SELL 4262 1.0003 0 82,061 82,071 10
2,770 09/12/18 B BUY 5388 1.0003 0 2,771 2,771 0

75,997 09/13/18 S SELL 1474 1.0003 0 76,018 76,019 2
32,769 09/13/18 B BUY 1539 1.0003 0 32,779 32,779 0

166,742 09/13/18 S SELL 4274 1.0003 0 166,772 166,792 20
23,861 09/13/18 S SELL 5398 1.0003 0 23,867 23,869 2

335,161 09/13/18 S SELL 71144081 1.0003 0 335,256 335,261 5
2,241 09/14/18 S SELL 1514 1.0003 0 2,241 2,242 0

78,542 09/14/18 B BUY 3678 1.0003 0 78,565 78,565 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
150,458 09/14/18 S SELL 4286 1.0003 0 150,485 150,504 18
13,570 09/14/18 B BUY 71144082 1.0003 0 13,574 13,574 0
99,708 09/17/18 B BUY 1522 1.0003 0 99,738 99,738 0

107,270 09/17/18 B BUY 1551 1.0003 0 107,302 107,302 0
192,181 09/17/18 B BUY 3689 1.0003 0 192,239 192,239 0
14,320 09/17/18 B BUY 4295 1.0003 0 14,324 14,324 0
4,730 09/17/18 B BUY 5430 1.0003 0 4,732 4,732 0

68,585 09/17/18 S SELL 71144092 1.0003 0 68,604 68,606 1
4,198 09/18/18 B BUY 1525 1.0003 0 4,199 4,199 0

24,849 09/18/18 B BUY 1552 1.0003 0 24,856 24,856 0
86,476 09/18/18 S SELL 3717 1.0003 0 86,499 86,502 4
38,988 09/18/18 B BUY 4311 1.0003 0 39,000 39,000 0
61,217 09/18/18 B BUY 71144094 1.0003 0 61,235 61,235 0
26,146 09/19/18 S SELL 1537 1.0003 0 26,154 26,154 1

418,516 09/19/18 S SELL 1558 1.0003 0 418,625 418,642 17
27,703 09/19/18 B BUY 2640 1.0003 0 27,711 27,711 0

377,511 09/19/18 S SELL 3748 1.0003 0 377,608 377,624 16
44,140 09/19/18 B BUY 4323 1.0003 0 44,153 44,153 0
38,172 09/19/18 B BUY 71144100 1.0003 0 38,184 38,184 0
71,582 09/20/18 B BUY 1541 1.0003 0 71,604 71,604 0

148,411 09/20/18 B BUY 1564 1.0003 0 148,456 148,456 0
75,268 09/20/18 S SELL 3771 1.0003 0 75,287 75,291 3
10,825 09/20/18 B BUY 4329 1.0003 0 10,828 10,828 0
1,263 09/20/18 B BUY 5440 1.0003 0 1,263 1,263 0

52,714 09/21/18 B BUY 1548 1.0003 0 52,729 52,729 0
3,661 09/21/18 S SELL 1567 1.0003 0 3,662 3,663 0

94,540 09/21/18 S SELL 3782 1.0003 0 94,564 94,568 4
36,545 09/21/18 B BUY 4336 1.0003 0 36,556 36,556 0
15,626 09/21/18 S SELL 71144103 1.0003 0 15,630 15,630 0

177,849 09/24/18 B BUY 1552 1.0003 0 177,902 177,902 0
98,964 09/24/18 S SELL 1573 1.0003 0 98,991 98,994 4

208,946 09/24/18 B BUY 3783 1.0003 0 209,009 209,009 0
10,720 09/24/18 B BUY 4345 1.0003 0 10,723 10,723 0
25,805 09/24/18 S SELL 17988 1.0003 0 25,810 25,813 3
52,251 09/25/18 S SELL 1571 1.0003 0 52,265 52,266 1

123,997 09/25/18 B BUY 1574 1.0003 0 124,034 124,034 0
4,590 09/25/18 B BUY 4352 1.0003 0 4,592 4,592 0

2,459,189 09/25/18 S SELL 71144111 1.0003 0 2,459,889 2,459,926 37
116,041 09/26/18 B BUY 1577 1.0003 0 116,075 116,075 0
205,933 09/26/18 S SELL 1577 1.0003 0 205,991 205,994 3
18,848 09/26/18 B BUY 4359 1.0003 0 18,854 18,854 0

13,996,075 09/26/18 B BUY 71144114 1.0003 0 14,000,274 14,000,274 0
106,912 09/27/18 S SELL 1586 1.0003 0 106,942 106,944 2
51,025 09/27/18 B BUY 2452 1.0003 0 51,040 51,040 0
26,661 09/27/18 S SELL 3805 1.0003 0 26,669 26,669 0
7,680 09/27/18 B BUY 4365 1.0003 0 7,682 7,682 0
5,564 09/27/18 B BUY 5444 1.0003 0 5,566 5,566 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
8,058,612 09/27/18 S SELL 71144120 1.0003 0 8,060,996 8,061,030 34

25,387 09/28/18 B BUY 1596 1.0003 0 25,395 25,395 0
25,387 09/28/18 S SELL 1607 1.0003 0 25,394 25,395 0
25,389 09/28/18 B BUY 1608 1.0002 0 25,395 25,395 0

255,539 09/28/18 B BUY 1617 1.0003 0 255,616 255,616 0
255,539 09/28/18 S SELL 1624 1.0003 0 255,609 255,616 7
255,565 09/28/18 B BUY 1625 1.0002 0 255,616 255,616 0

4,055,815 09/28/18 B BUY 2453 1.0003 0 4,057,032 4,057,032 0
4,055,815 09/28/18 S SELL 2454 1.0003 0 4,056,982 4,057,032 51
4,056,221 09/28/18 B BUY 2455 1.0002 0 4,057,032 4,057,032 0

77,313 09/28/18 S SELL 3810 1.0002 0 77,336 77,329 (8)
10,893 09/28/18 B BUY 4381 1.0003 0 10,896 10,896 0
10,893 09/28/18 S SELL 4385 1.0003 0 10,896 10,896 1
10,894 09/28/18 B BUY 4386 1.0002 0 10,896 10,896 0
6,251 09/28/18 B BUY 5449 1.0003 0 6,253 6,253 0
6,251 09/28/18 S SELL 5454 1.0003 0 6,253 6,253 0
6,252 09/28/18 B BUY 5455 1.0002 0 6,253 6,253 0

5,664,412 09/28/18 S SELL 71144128 1.0002 0 5,666,088 5,665,545 (543)
0 10/01/18 B BUY 33 1.0000 0 0 0 0
0 10/01/18 B BUY 41 1.0000 0 0 0 0
1 10/01/18 B BUY 78 1.0000 0 1 1 0
1 10/01/18 B BUY 96 1.0000 0 1 1 0
1 10/01/18 B BUY 98 1.0000 0 1 1 0
1 10/01/18 B BUY 265 1.0000 0 1 1 0
0 10/01/18 B BUY 319 1.0000 0 0 0 0

38 10/01/18 B BUY 606 1.0003 0 38 38 0
0 10/01/18 B BUY 1215 1.0000 0 0 0 0

10 10/01/18 B BUY 1326 1.0011 0 10 10 0
47 10/01/18 B BUY 1336 1.0002 0 47 47 0

120,607 10/01/18 B BUY 1639 1.0002 0 120,631 120,631 0
1,948 10/01/18 S SELL 1664 1.0002 0 1,949 1,949 0

2 10/01/18 B BUY 1743 1.0000 0 2 2 0
297,794 10/01/18 B BUY 2457 1.0002 0 297,854 297,854 0

19 10/01/18 B BUY 2737 1.0005 0 19 19 0
128,660 10/01/18 B BUY 3812 1.0002 0 128,686 128,686 0

5,682 10/01/18 B BUY 4392 1.0002 0 5,683 5,683 0
382 10/01/18 B BUY 5457 1.0002 0 382 382 0
277 10/01/18 B BUY 6076 1.0002 0 277 277 0

7 10/01/18 B BUY 7906 1.0015 0 7 7 0
11,515 10/01/18 B BUY 9192 1.0002 0 11,517 11,517 0

110 10/01/18 B BUY 16609 1.0003 0 110 110 0
54 10/01/18 B BUY 17990 1.0004 0 54 54 0
0 10/01/18 B BUY 22296 1.0000 0 0 0 0

1,707 10/01/18 S SELL 71144132 1.0002 0 1,708 1,707 0
41,981 10/02/18 B BUY 1653 1.0002 0 41,990 41,990 0
63,453 10/02/18 S SELL 1675 1.0002 0 63,471 63,466 (5)
20,471 10/02/18 B BUY 3816 1.0002 0 20,475 20,475 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
2,483 10/02/18 B BUY 4398 1.0002 0 2,484 2,484 0

0 10/02/18 S SELL 5459 1.0000 0 0 0 0
312 10/02/18 B BUY 9193 1.0002 0 313 313 0

718,208 10/03/18 B BUY 1655 1.0003 0 718,423 718,423 0
20,408 10/03/18 S SELL 1682 1.0003 0 20,414 20,414 0

1,999,400 10/03/18 B BUY 2458 1.0003 0 2,000,000 2,000,000 0
10,052 10/03/18 B BUY 4407 1.0003 0 10,055 10,055 0
2,255 10/03/18 B BUY 5462 1.0003 0 2,256 2,256 0
1,454 10/03/18 S SELL 71144136 1.0003 0 1,455 1,455 0

24,694 10/04/18 S SELL 1691 1.0002 0 24,701 24,699 (2)
23,131 10/04/18 B BUY 4411 1.0002 0 23,135 23,135 0
93,420 10/04/18 S SELL 5476 1.0002 0 93,442 93,439 (3)

148,327 10/04/18 S SELL 71144139 1.0002 0 148,371 148,357 (14)
80,610 10/05/18 S SELL 1694 1.0002 0 80,633 80,626 (7)

444 10/05/18 B BUY 2459 1.0002 0 444 444 0
23,881 10/05/18 B BUY 4416 1.0002 0 23,886 23,886 0

100,536 10/05/18 S SELL 5510 1.0002 0 100,559 100,556 (4)
30,625 10/05/18 S SELL 71144142 1.0002 0 30,634 30,631 (3)

154,928 10/09/18 S SELL 1667 1.0002 0 154,969 154,959 (11)
514,743 10/09/18 B BUY 1702 1.0002 0 514,846 514,846 0

3,999,200 10/09/18 S SELL 2461 1.0002 0 4,000,149 4,000,000 (149)
3,237 10/09/18 B BUY 4422 1.0002 0 3,237 3,237 0

111,596 10/09/18 B BUY 5535 1.0002 0 111,619 111,619 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

0 10/09/18 S SELL 79124 .0000 0 0 0 0
BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS

54,935 10/09/18 S SELL 71144148 1.0002 0 54,951 54,946 (5)
11,731 10/10/18 B BUY 1674 1.0002 0 11,733 11,733 0

128,375 10/10/18 B BUY 1706 1.0002 0 128,401 128,401 0
10,147 10/10/18 S SELL 5546 1.0002 0 10,150 10,150 0
11,731 10/10/18 S SELL 9195 1.0002 0 11,733 11,733 0

410,209 10/11/18 S SELL 1678 1.0002 0 410,319 410,291 (28)
7,536 10/11/18 B BUY 1710 1.0002 0 7,537 7,537 0

18,819 10/11/18 S SELL 5559 1.0002 0 18,823 18,823 0
64,337 10/12/18 S SELL 1680 1.0002 0 64,354 64,350 (4)
50,082 10/12/18 B BUY 1713 1.0002 0 50,092 50,092 0

3,469,306 10/12/18 B BUY 2480 1.0002 0 3,470,000 3,470,000 0
255 10/12/18 B BUY 3833 1.0002 0 255 255 0

3,669 10/12/18 S SELL 5563 1.0002 0 3,670 3,670 0
480,863 10/12/18 S SELL 71144153 1.0002 0 481,005 480,959 (46)
154,159 10/15/18 B BUY 1692 1.0002 0 154,190 154,190 0
74,618 10/15/18 B BUY 1717 1.0002 0 74,633 74,633 0
23,307 10/15/18 S SELL 71144154 1.0002 0 23,314 23,312 (2)
23,067 10/16/18 S SELL 1707 1.0002 0 23,073 23,072 (1)

153,200 10/16/18 S SELL 1750 1.0002 0 153,236 153,230 (5)
11,185 10/16/18 B BUY 2481 1.0002 0 11,187 11,187 0
2,920 10/16/18 B BUY 5581 1.0002 0 2,921 2,921 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
156,171 10/17/18 S SELL 1708 1.0002 0 156,212 156,202 (10)
24,870 10/17/18 S SELL 1755 1.0002 0 24,876 24,875 (1)
36,960 10/17/18 B BUY 2482 1.0002 0 36,967 36,967 0
43,268 10/17/18 S SELL 3864 1.0002 0 43,278 43,276 (2)
1,225 10/17/18 S SELL 4457 1.0002 0 1,225 1,225 0
2,787 10/17/18 B BUY 5585 1.0002 0 2,787 2,787 0

1,106,006 10/17/18 S SELL 71144170 1.0002 0 1,106,333 1,106,227 (106)
8,416 10/18/18 B BUY 1718 1.0002 0 8,418 8,418 0

75,488 10/18/18 S SELL 1766 1.0002 0 75,506 75,504 (3)
1,863,068 10/18/18 B BUY 2483 1.0002 0 1,863,441 1,863,441 0

464,876 10/18/18 B BUY 3883 1.0002 0 464,969 464,969 0
18,163 10/18/18 B BUY 4458 1.0002 0 18,167 18,167 0
13,945 10/18/18 S SELL 5592 1.0002 0 13,948 13,948 0
4,328 10/18/18 B BUY 71144171 1.0002 0 4,329 4,329 0

11,497 10/19/18 S SELL 1338 1.0002 0 11,500 11,500 0
21,747 10/19/18 B BUY 1727 1.0002 0 21,752 21,752 0

175,894 10/19/18 B BUY 1768 1.0002 0 175,929 175,929 0
424,296 10/19/18 S SELL 3917 1.0002 0 424,387 424,381 (6)
16,071 10/19/18 B BUY 4461 1.0002 0 16,074 16,074 0

283,720 10/22/18 S SELL 1738 1.0002 0 283,795 283,777 (18)
282,886 10/22/18 B BUY 1776 1.0002 0 282,942 282,942 0
75,800 10/22/18 B BUY 3918 1.0002 0 75,815 75,815 0
7,116 10/22/18 B BUY 4466 1.0002 0 7,118 7,118 0
1,821 10/22/18 B BUY 5605 1.0002 0 1,821 1,821 0

25,362 10/23/18 B BUY 1781 1.0002 0 25,367 25,367 0
112,194 10/23/18 S SELL 3922 1.0002 0 112,218 112,217 (1)
43,107 10/23/18 B BUY 5608 1.0002 0 43,116 43,116 0
1,543 10/23/18 S SELL 71144173 1.0002 0 1,544 1,544 0

342,931 10/24/18 B BUY 84 1.0002 0 343,000 343,000 0
199,333 10/24/18 B BUY 1784 1.0002 0 199,373 199,373 0
64,731 10/24/18 S SELL 4482 1.0002 0 64,745 64,744 (1)
5,242 10/25/18 B BUY 1759 1.0002 0 5,243 5,243 0

239,789 10/25/18 B BUY 1795 1.0002 0 239,837 239,837 0
78,182 10/25/18 S SELL 4483 1.0002 0 78,200 78,198 (2)
1,383 10/25/18 B BUY 71144174 1.0002 0 1,383 1,383 0
7,987 10/26/18 B BUY 1764 1.0002 0 7,989 7,989 0

445,255 10/26/18 B BUY 1803 1.0002 0 445,344 445,344 0
636 10/26/18 B BUY 5614 1.0002 0 637 637 0

16,996,601 10/26/18 B BUY 71144179 1.0002 0 17,000,000 17,000,000 0
190 10/29/18 S SELL 43 1.0002 0 190 190 0
37 10/29/18 S SELL 321 1.0003 0 37 37 0

32,805 10/29/18 S SELL 608 1.0002 0 32,815 32,812 (3)
51 10/29/18 S SELL 1217 1.0002 0 51 51 0

16,212 10/29/18 S SELL 1341 1.0002 0 16,215 16,215 0
1,070 10/29/18 S SELL 1745 1.0002 0 1,070 1,070 0

21,747 10/29/18 S SELL 1766 1.0002 0 21,752 21,751 (1)
289,573 10/29/18 B BUY 1806 1.0002 0 289,631 289,631 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
8,815 10/29/18 B BUY 5625 1.0002 0 8,817 8,817 0

161,874 10/29/18 S SELL 6099 1.0002 0 161,901 161,906 5
3,908 10/29/18 S SELL 7913 1.0002 0 3,909 3,909 0

55,058 10/29/18 S SELL 9197 1.0002 0 55,067 55,069 2
64,363 10/29/18 S SELL 16611 1.0002 0 64,381 64,376 (5)
11,864 10/29/18 S SELL 17999 1.0002 0 11,866 11,866 0

1,417,746 10/29/18 S SELL 71144181 1.0002 0 1,418,054 1,418,029 (24)
134,918 10/30/18 S SELL 1771 1.0001 0 134,953 134,931 (22)
126,627 10/30/18 B BUY 1810 1.0002 0 126,652 126,652 0
126,627 10/30/18 S SELL 1817 1.0002 0 126,654 126,652 (2)
126,639 10/30/18 B BUY 1818 1.0001 0 126,652 126,652 0
92,681 10/30/18 B BUY 4486 1.0002 0 92,700 92,700 0
92,681 10/30/18 S SELL 4497 1.0002 0 92,701 92,700 (2)
92,690 10/30/18 B BUY 4498 1.0001 0 92,700 92,700 0
6,911 10/30/18 B BUY 5636 1.0002 0 6,913 6,913 0
6,911 10/30/18 S SELL 5640 1.0002 0 6,913 6,913 0
6,912 10/30/18 B BUY 5641 1.0001 0 6,913 6,913 0

8,017,274 10/30/18 S SELL 71144186 1.0001 0 8,019,015 8,018,076 (940)
141,078 10/31/18 B BUY 1788 1.0002 0 141,106 141,106 0

1,702,847 10/31/18 S SELL 1824 1.0002 0 1,703,201 1,703,188 (13)
321,006 10/31/18 B BUY 2484 1.0002 0 321,070 321,070 0

642 10/31/18 B BUY 4528 1.0002 0 643 643 0
8,370 10/31/18 B BUY 5648 1.0002 0 8,371 8,371 0

5,657,665 10/31/18 S SELL 71144192 1.0002 0 5,658,894 5,658,797 (97)
0 11/01/18 B BUY 35 1.0000 0 0 0 0
0 11/01/18 B BUY 46 1.0000 0 0 0 0

172 11/01/18 B BUY 86 1.0001 0 172 172 0
1 11/01/18 B BUY 98 1.0000 0 1 1 0
1 11/01/18 B BUY 100 1.0000 0 1 1 0
1 11/01/18 B BUY 268 1.0000 0 1 1 0
0 11/01/18 B BUY 324 1.0000 0 0 0 0

56 11/01/18 B BUY 611 1.0002 0 56 56 0
0 11/01/18 B BUY 1219 1.0000 0 0 0 0

5,559 11/01/18 S SELL 1338 1.0001 0 5,560 5,559 (1)
40 11/01/18 B BUY 1344 1.0002 0 40 40 0
2 11/01/18 B BUY 1752 1.0000 0 2 2 0

559,773 11/01/18 B BUY 1801 1.0001 0 559,829 559,829 0
653,152 11/01/18 B BUY 1835 1.0001 0 653,218 653,218 0
13,555 11/01/18 B BUY 2486 1.0001 0 13,557 13,557 0

53 11/01/18 B BUY 2942 1.0002 0 53 53 0
499 11/01/18 B BUY 3935 1.0001 0 499 499 0

24,479 11/01/18 S SELL 4570 1.0001 0 24,484 24,481 (2)
260 11/01/18 B BUY 5661 1.0001 0 260 260 0
278 11/01/18 B BUY 6110 1.0001 0 278 278 0

7 11/01/18 B BUY 7915 1.0015 0 7 7 0
5,471 11/01/18 B BUY 9200 1.0001 0 5,471 5,471 0

110 11/01/18 B BUY 16614 1.0002 0 110 110 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
20 11/01/18 B BUY 18010 1.0005 0 20 20 0
0 11/01/18 B BUY 22300 1.0000 0 0 0 0

8,594 11/01/18 S SELL 71144197 1.0001 0 8,596 8,595 (1)
716 11/02/18 S SELL 100 1.0001 0 716 716 0

63,274 11/02/18 B BUY 1815 1.0001 0 63,280 63,280 0
11,427 11/02/18 B BUY 3937 1.0001 0 11,428 11,428 0
47,461 11/02/18 B BUY 4574 1.0001 0 47,466 47,466 0

0 11/02/18 S SELL 5665 1.0000 0 0 0 0
136,342 11/02/18 S SELL 71144200 1.0001 0 136,372 136,356 (16)
114,886 11/05/18 B BUY 1820 1.0001 0 114,897 114,897 0

2,015 11/05/18 B BUY 1862 1.0001 0 2,016 2,016 0
52,613 11/05/18 B BUY 4605 1.0001 0 52,618 52,618 0
29,993 11/05/18 B BUY 6123 1.0001 0 29,996 29,996 0
5,370 11/05/18 S SELL 9202 1.0001 0 5,370 5,370 0

625 11/05/18 B BUY 18019 1.0001 0 625 625 0
11,261 11/05/18 S SELL 71144203 1.0001 0 11,264 11,263 (1)
24,902 11/06/18 B BUY 1829 1.0001 0 24,905 24,905 0
7,621 11/06/18 B BUY 4608 1.0001 0 7,622 7,622 0

25,618 11/06/18 B BUY 5670 1.0001 0 25,620 25,620 0
67,697 11/07/18 S SELL 1837 1.0001 0 67,711 67,703 (8)

524,711 11/07/18 B BUY 1881 1.0001 0 524,764 524,764 0
6,773 11/07/18 B BUY 4623 1.0001 0 6,773 6,773 0

377,325 11/07/18 S SELL 71144209 1.0001 0 377,407 377,362 (44)
338,121 11/08/18 S SELL 92 1.0001 0 338,189 338,155 (34)
43,798 11/08/18 B BUY 1840 1.0001 0 43,803 43,803 0

1,212,075 11/08/18 B BUY 1883 1.0001 0 1,212,197 1,212,197 0
5,393 11/08/18 S SELL 71144210 1.0001 0 5,394 5,394 (1)

429,957 11/09/18 B BUY 95 1.0001 0 430,000 430,000 0
30,440 11/09/18 S SELL 1860 1.0001 0 30,447 30,443 (4)

595,909 11/09/18 B BUY 1893 1.0001 0 595,968 595,968 0
5,999,400 11/09/18 S SELL 2488 1.0001 0 6,000,678 6,000,000 (678)

8,935 11/09/18 B BUY 3948 1.0001 0 8,936 8,936 0
38,541 11/09/18 S SELL 4635 1.0001 0 38,548 38,545 (3)
8,856 11/09/18 B BUY 5686 1.0001 0 8,857 8,857 0

435,110 11/13/18 S SELL 96 1.0001 0 435,154 435,154 (1)
304,711 11/13/18 S SELL 1867 1.0001 0 304,777 304,742 (35)
97,582 11/13/18 B BUY 1906 1.0001 0 97,592 97,592 0

102,924 11/13/18 S SELL 4643 1.0001 0 102,943 102,934 (9)
4,585 11/13/18 B BUY 5687 1.0001 0 4,585 4,585 0

25,508 11/13/18 S SELL 71144219 1.0001 0 25,514 25,511 (3)
375,491 11/14/18 S SELL 1873 1.0001 0 375,572 375,529 (43)
26,918 11/14/18 B BUY 1909 1.0001 0 26,921 26,921 0
9,736 11/14/18 B BUY 3959 1.0001 0 9,737 9,737 0

62,771 11/14/18 B BUY 4647 1.0001 0 62,777 62,777 0
2 11/14/18 B BUY 6134 1.0000 0 2 2 0
1 11/14/18 B BUY 18026 1.0000 0 1 1 0

418,807 11/14/18 S SELL 71144221 1.0001 0 418,898 418,849 (49)
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
146,076 11/15/18 B BUY 1874 1.0001 0 146,091 146,091 0

3,809,415 11/15/18 S SELL 1941 1.0001 0 3,809,907 3,809,796 (111)
1,705 11/15/18 B BUY 3967 1.0001 0 1,705 1,705 0

13,255 11/15/18 B BUY 4658 1.0001 0 13,257 13,257 0
2 11/15/18 B BUY 5691 1.0000 0 2 2 0

52,460 11/15/18 B BUY 71144229 1.0001 0 52,466 52,466 0
0 11/16/18 S SELL 48 1.0000 0 0 0 0
0 11/16/18 S SELL 325 1.0000 0 0 0 0

44 11/16/18 S SELL 1345 1.0002 0 44 44 0
2 11/16/18 S SELL 1753 1.0000 0 2 2 0

406 11/16/18 B BUY 1943 1.0001 0 406 406 0
2,937 11/16/18 B BUY 4665 1.0001 0 2,937 2,937 0

30,302 11/16/18 S SELL 6135 1.0001 0 30,306 30,305 0
8 11/16/18 S SELL 7918 1.0000 0 8 8 0

112 11/16/18 S SELL 9203 1.0002 0 112 112 0
123 11/16/18 S SELL 16616 1.0002 0 123 123 0
649 11/16/18 S SELL 18027 1.0001 0 649 649 0

8,649 11/16/18 S SELL 71144234 1.0001 0 8,651 8,650 (1)
0 11/19/18 S SELL 1221 1.0000 0 0 0 0

41,811 11/19/18 S SELL 1892 1.0001 0 41,820 41,815 (5)
26,144 11/19/18 B BUY 1944 1.0001 0 26,147 26,147 0
1,484 11/19/18 B BUY 2510 1.0001 0 1,485 1,485 0

123,449 11/19/18 B BUY 4672 1.0001 0 123,461 123,461 0
1,107,068 11/19/18 S SELL 71144240 1.0001 0 1,107,307 1,107,179 (128)

5,072 11/20/18 S SELL 1893 1.0001 0 5,073 5,072 (1)
2,875 11/20/18 B BUY 1949 1.0001 0 2,875 2,875 0

69,558 11/20/18 B BUY 2511 1.0001 0 69,565 69,565 0
8,071 11/20/18 B BUY 4677 1.0001 0 8,072 8,072 0

6,913,982 11/20/18 B BUY 71144243 1.0001 0 6,914,673 6,914,673 0
63 11/21/18 S SELL 619 1.0002 0 63 63 0

34,095 11/21/18 B BUY 1953 1.0001 0 34,099 34,099 0
7,343 11/21/18 B BUY 4682 1.0001 0 7,343 7,343 0
2,769 11/21/18 B BUY 5702 1.0001 0 2,770 2,770 0

705 11/23/18 S SELL 1957 1.0001 0 705 705 0
6,946 11/23/18 B BUY 4691 1.0001 0 6,946 6,946 0
1,904 11/23/18 B BUY 5712 1.0001 0 1,904 1,904 0

10,731,445 11/23/18 B BUY 71144250 1.0001 0 10,732,518 10,732,518 0
401,660 11/26/18 S SELL 1897 1.0001 0 401,743 401,700 (43)
63,823 11/26/18 S SELL 1958 1.0001 0 63,831 63,830 (2)
3,016 11/26/18 B BUY 4696 1.0001 0 3,017 3,017 0

512 11/26/18 B BUY 5727 1.0001 0 512 512 0
0 11/27/18 S SELL 1347 1.0000 0 0 0 0

116 11/27/18 B BUY 1898 1.0002 0 116 116 0
149,295 11/27/18 B BUY 5741 1.0001 0 149,310 149,310 0

3 11/27/18 S SELL 6148 1.0066 0 3 3 0
0 11/27/18 S SELL 9205 1.0000 0 0 0 0
0 11/27/18 S SELL 16618 1.0000 0 0 0 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
0 11/27/18 S SELL 18031 1.0000 0 0 0 0

24,881 11/27/18 S SELL 71144254 1.0001 0 24,884 24,883 0
0 11/28/18 S SELL 621 1.0000 0 0 0 0

2,136 11/28/18 B BUY 4707 1.0001 0 2,136 2,136 0
199,349 11/28/18 S SELL 5756 1.0001 0 199,379 199,369 (10)

1,367,433 11/28/18 S SELL 71144257 1.0001 0 1,367,596 1,367,570 (27)
4,538 11/29/18 B BUY 1965 1.0001 0 4,538 4,538 0

77,423 11/29/18 B BUY 3991 1.0001 0 77,431 77,431 0
177,261 11/29/18 S SELL 4720 1.0001 0 177,289 177,278 (10)

4,525 11/29/18 B BUY 5759 1.0001 0 4,525 4,525 0
0 11/29/18 B BUY 6140 1.0000 0 0 0 0

8,260,534 11/29/18 S SELL 71144261 1.0001 0 8,261,522 8,261,360 (162)
77,807 11/30/18 S SELL 1929 1.0001 0 77,823 77,815 (8)
56,201 11/30/18 B BUY 1993 1.0001 0 56,206 56,206 0

369,932 11/30/18 B BUY 2512 1.0001 0 369,969 369,969 0
10,990 11/30/18 B BUY 5767 1.0001 0 10,991 10,991 0

0 11/30/18 S SELL 6141 1.0000 0 0 0 0
5,638,031 11/30/18 S SELL 71144272 1.0001 0 5,638,705 5,638,595 (110)

0 12/03/18 B BUY 37 1.0000 0 0 0 0
260 12/03/18 B BUY 98 1.0001 0 260 260 0

0 12/03/18 B BUY 103 1.0000 0 0 0 0
1 12/03/18 B BUY 103 1.0000 0 1 1 0
1 12/03/18 B BUY 270 1.0000 0 1 1 0
0 12/03/18 B BUY 624 1.0000 0 0 0 0
0 12/03/18 B BUY 1350 1.0000 0 0 0 0

295,769 12/03/18 B BUY 1932 1.0001 0 295,798 295,798 0
174,491 12/03/18 B BUY 2003 1.0001 0 174,509 174,509 0

8,375 12/03/18 B BUY 2514 1.0001 0 8,375 8,375 0
52 12/03/18 B BUY 3117 1.0002 0 52 52 0

76,429 12/03/18 S SELL 4018 1.0001 0 76,443 76,437 (6)
19,223 12/03/18 B BUY 4733 1.0001 0 19,225 19,225 0
12,694 12/03/18 B BUY 5772 1.0001 0 12,695 12,695 0

21 12/03/18 B BUY 6143 1.0005 0 21 21 0
7,072 12/03/18 B BUY 9208 1.0001 0 7,073 7,073 0

0 12/03/18 B BUY 16621 1.0000 0 0 0 0
0 12/03/18 B BUY 18034 1.0000 0 0 0 0
0 12/03/18 B BUY 22304 1.0000 0 0 0 0

13,940 12/03/18 B BUY 71144274 1.0001 0 13,941 13,941 0
569 12/04/18 B BUY 1936 1.0001 0 569 569 0

8,284 12/04/18 B BUY 2006 1.0001 0 8,285 8,285 0
6,055 12/04/18 B BUY 4742 1.0001 0 6,055 6,055 0
9,438 12/04/18 B BUY 5778 1.0001 0 9,439 9,439 0
4,660 12/04/18 B BUY 71144287 1.0001 0 4,661 4,661 0

1 12/06/18 B BUY 804 1.0000 0 1 1 0
74,977 12/06/18 S SELL 1942 1.0001 0 74,992 74,985 (7)
25,199 12/06/18 B BUY 2010 1.0001 0 25,202 25,202 0

999,900 12/06/18 S SELL 2517 1.0001 0 1,000,097 1,000,000 (97)
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,938,745 12/06/18 B BUY 4057 1.0001 0 1,938,939 1,938,939 0

32,797 12/06/18 B BUY 4749 1.0001 0 32,800 32,800 0
7,071 12/06/18 S SELL 9210 1.0001 0 7,071 7,071 0

0 12/07/18 S SELL 1066 1.0000 0 0 0 0
0 12/07/18 S SELL 1223 .0000 0 0 0 0

24,998 12/07/18 S SELL 2014 1.0001 0 25,000 25,000 0
1,999,800 12/07/18 S SELL 4064 1.0001 0 2,000,017 2,000,000 (17)

5,867 12/07/18 B BUY 4753 1.0001 0 5,867 5,867 0
21 12/07/18 S SELL 6152 1.0024 0 21 21 0
1 12/07/18 S SELL 9212 1.0068 0 1 1 0

30,742 12/07/18 S SELL 71144290 1.0001 0 30,745 30,745 (1)
2,360 12/10/18 B BUY 2017 1.0001 0 2,360 2,360 0
1,126 12/10/18 B BUY 5783 1.0001 0 1,126 1,126 0
7,297 12/11/18 B BUY 1958 1.0001 0 7,298 7,298 0

50,440 12/11/18 S SELL 2026 1.0001 0 50,446 50,445 (1)
37,099 12/11/18 S SELL 5794 1.0001 0 37,104 37,102 (2)
44,677 12/11/18 S SELL 71144293 1.0001 0 44,683 44,682 (1)
24,011 12/12/18 B BUY 2030 1.0001 0 24,013 24,013 0
32,675 12/12/18 S SELL 5802 1.0001 0 32,679 32,678 (1)

830,995 12/13/18 B BUY 1972 1.0001 0 831,078 831,078 0
3,305 12/13/18 B BUY 2039 1.0001 0 3,305 3,305 0

5,942,501 12/13/18 B BUY 2523 1.0001 0 5,943,095 5,943,095 0
5,942,501 12/13/18 S SELL 2535 1.0001 0 5,943,255 5,943,095 (160)
5,942,501 12/13/18 B BUY 2536 1.0001 0 5,943,095 5,943,095 0

1,634 12/13/18 S SELL 4071 1.0001 0 1,635 1,635 0
57,814 12/13/18 B BUY 5804 1.0001 0 57,820 57,820 0

302,410 12/13/18 S SELL 71144297 1.0001 0 302,446 302,440 (6)
1,449,629 12/14/18 B BUY 1982 1.0001 0 1,449,774 1,449,774 0

201,230 12/14/18 S SELL 2082 1.0001 0 201,253 201,250 (3)
1,390 12/14/18 S SELL 2539 1.0001 0 1,390 1,390 0

255 12/14/18 B BUY 4073 1.0001 0 255 255 0
38,726 12/14/18 B BUY 5810 1.0001 0 38,730 38,730 0

1,252,544 12/14/18 S SELL 71144303 1.0001 0 1,252,694 1,252,670 (24)
121,699 12/17/18 B BUY 1988 1.0001 0 121,712 121,712 0
199,770 12/17/18 B BUY 2087 1.0001 0 199,790 199,790 0
999,900 12/17/18 B BUY 2540 1.0001 0 1,000,000 1,000,000 0

81 12/17/18 S SELL 4754 1.0001 0 81 81 0
37,975 12/17/18 B BUY 5812 1.0001 0 37,979 37,979 0

19,998,000 12/17/18 B BUY 71144305 1.0001 0 20,000,000 20,000,000 0
BROKER

0 12/18/18 S RGAIN 327 .0000 0 0 0 0
0 12/18/18 S RGAIN 805 .0000 0 0 1 1
0 12/18/18 S RGAIN 1224 .0000 0 0 0 0
0 12/18/18 S RGAIN 1351 .0000 0 0 0 0
0 12/18/18 S RGAIN 1755 .0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
3,499,650 12/18/18 S SELL 2006 1.0001 0 3,500,146 3,500,000 (146)
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
187 12/18/18 B BUY 2157 1.0001 0 188 188 0

BROKER
0 12/18/18 S RGAIN 7920 .0000 0 0 0 0
0 12/18/18 S RGAIN 16622 .0000 0 0 0 0
0 12/18/18 S RGAIN 18035 .0000 0 0 1 1

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
231 12/18/18 S SELL 71144307 1.0001 0 231 231 0
420 12/19/18 B BUY 2162 1.0001 0 420 420 0

27,180 12/19/18 S SELL 3228 1.0001 0 27,188 27,183 (5)
61,008 12/19/18 S SELL 5831 1.0001 0 61,015 61,014 (1)

115,442 12/20/18 B BUY 2164 1.0001 0 115,453 115,453 0
24,362 12/20/18 S SELL 5842 1.0001 0 24,365 24,364 (1)

164,501 12/20/18 B BUY 71144317 1.0001 0 164,517 164,517 0
40,267 12/21/18 S SELL 2170 1.0001 0 40,271 40,271 0

5,999,400 12/21/18 S SELL 2542 1.0001 0 6,000,040 6,000,000 (40)
822 12/21/18 B BUY 4757 1.0001 0 822 822 0

16,036 12/21/18 S SELL 5857 1.0001 0 16,038 16,037 0
24,483 12/24/18 S SELL 2174 1.0001 0 24,486 24,486 0

392,551 12/24/18 B BUY 2543 1.0001 0 392,590 392,590 0
185,291 12/24/18 B BUY 5873 1.0001 0 185,309 185,309 0
371,343 12/24/18 S SELL 71144319 1.0001 0 371,382 371,380 (1)

6,749 12/26/18 B BUY 2175 1.0001 0 6,750 6,750 0
241,929 12/26/18 S SELL 5894 1.0001 0 241,955 241,953 (3)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
0 12/27/18 S SELL 1353 .0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
56,120 12/27/18 S SELL 5916 1.0001 0 56,126 56,126 (1)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
0 12/27/18 S SELL 7922 .0000 0 0 0 0
0 12/27/18 S SELL 16624 .0000 0 0 0 0
0 12/27/18 S SELL 18037 .0000 0 0 0 0

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
48,059 12/27/18 B BUY 71144325 1.0001 0 48,063 48,063 0

44 12/28/18 S SELL 2179 1.0002 0 44 45 0
18,659 12/28/18 B BUY 5929 1.0001 0 18,661 18,661 0

8,100,318 12/28/18 S SELL 71144331 1.0001 0 8,101,156 8,101,128 (28)
7,593 12/31/18 B BUY 2050 1.0001 0 7,594 7,594 0
5,593 12/31/18 B BUY 2183 1.0001 0 5,594 5,594 0
3,455 12/31/18 S SELL 5944 1.0001 0 3,456 3,456 0

7,051,110 12/31/18 S SELL 71144340 1.0001 0 7,051,840 7,051,816 (24)
0 01/02/19 B BUY 39 1.0000 0 0 0 0
1 01/02/19 B BUY 101 1.0000 0 1 1 0
1 01/02/19 B BUY 106 1.0000 0 1 1 0
1 01/02/19 B BUY 273 1.0000 0 1 1 0

39,728 01/02/19 B BUY 2059 1.0001 0 39,732 39,732 0
6,869 01/02/19 B BUY 2206 1.0001 0 6,869 6,869 0

115,297 01/02/19 B BUY 2545 1.0001 0 115,308 115,308 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
33 01/02/19 B BUY 3346 1.0003 0 33 33 0

548 01/02/19 B BUY 4081 1.0001 0 548 548 0
1,344 01/02/19 B BUY 4783 1.0001 0 1,344 1,344 0

24,509 01/02/19 S SELL 6011 1.0001 0 24,512 24,511 0
0 01/02/19 B BUY 22308 1.0000 0 0 0 0

137,621 01/02/19 S SELL 71144347 1.0001 0 137,636 137,635 0
10,478 01/03/19 B BUY 2064 1.0001 0 10,479 10,479 0
58,469 01/03/19 B BUY 4088 1.0001 0 58,475 58,475 0
2,693 01/03/19 B BUY 5980 1.0001 0 2,693 2,693 0
4,878 01/03/19 S SELL 71144349 1.0001 0 4,878 4,878 0

96,356 01/04/19 S SELL 2076 1.0001 0 96,369 96,366 (4)
131,769 01/04/19 S SELL 2219 1.0001 0 131,784 131,783 (1)
32,596 01/04/19 S SELL 4104 1.0001 0 32,599 32,599 0
21,243 01/04/19 S SELL 6037 1.0001 0 21,245 21,245 0
79,952 01/07/19 S SELL 2079 1.0001 0 79,963 79,960 (3)
17,808 01/07/19 S SELL 2228 1.0001 0 17,810 17,810 0

152,784 01/07/19 B BUY 4107 1.0001 0 152,799 152,799 0
37,844 01/07/19 B BUY 6045 1.0001 0 37,848 37,848 0

172,433 01/08/19 S SELL 2091 1.0001 0 172,457 172,451 (7)
141,761 01/08/19 S SELL 2235 1.0001 0 141,777 141,775 (1)
116,812 01/08/19 S SELL 4120 1.0001 0 116,824 116,824 0
35,544 01/08/19 S SELL 4787 1.0001 0 35,549 35,547 (2)
22,823 01/08/19 B BUY 6060 1.0001 0 22,826 22,826 0

141,745 01/09/19 S SELL 2247 1.0001 0 141,760 141,759 (1)
7,049 01/09/19 S SELL 4151 1.0001 0 7,050 7,050 0
6,804 01/09/19 S SELL 6082 1.0001 0 6,805 6,805 0

17,785 01/09/19 S SELL 71144351 1.0001 0 17,787 17,787 0
146,270 01/10/19 S SELL 2252 1.0001 0 146,286 146,284 (1)
46,930 01/10/19 B BUY 4161 1.0001 0 46,934 46,934 0
11,655 01/10/19 S SELL 6098 1.0001 0 11,656 11,656 0

148,278 01/11/19 S SELL 2110 1.0001 0 148,299 148,293 (6)
66,282 01/11/19 S SELL 2268 1.0001 0 66,290 66,289 (1)
18,636 01/11/19 S SELL 4185 1.0001 0 18,638 18,638 0
19,459 01/11/19 B BUY 6106 1.0001 0 19,461 19,461 0
24,578 01/11/19 S SELL 71144353 1.0001 0 24,581 24,581 0
26,650 01/14/19 B BUY 102 1.0001 0 26,653 26,653 0

127,349 01/14/19 S SELL 2123 1.0001 0 127,366 127,361 (5)
12,963 01/14/19 S SELL 2273 1.0001 0 12,965 12,965 0

999,900 01/14/19 B BUY 2558 1.0001 0 1,000,000 1,000,000 0
143,201 01/14/19 B BUY 4190 1.0001 0 143,215 143,215 0
50,018 01/14/19 B BUY 6117 1.0001 0 50,023 50,023 0

233,059 01/14/19 S SELL 71144357 1.0001 0 233,083 233,082 (1)
1,380 01/15/19 B BUY 2126 1.0001 0 1,380 1,380 0

129,395 01/15/19 B BUY 2282 1.0001 0 129,408 129,408 0
5,138,758 01/15/19 B BUY 2559 1.0001 0 5,139,272 5,139,272 0

125,186 01/15/19 S SELL 4198 1.0001 0 125,199 125,198 0
11,717 01/15/19 B BUY 6125 1.0001 0 11,718 11,718 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
166,681 01/15/19 S SELL 71144362 1.0001 0 166,698 166,698 (1)
72,698 01/16/19 S SELL 2147 1.0001 0 72,708 72,705 (3)
21,575 01/16/19 B BUY 2337 1.0001 0 21,578 21,578 0

157,255 01/16/19 S SELL 4200 1.0001 0 157,271 157,271 0
6,045 01/16/19 B BUY 6130 1.0001 0 6,046 6,046 0

154,029 01/16/19 B BUY 71144373 1.0001 0 154,045 154,045 0
180,511 01/17/19 B BUY 2158 1.0001 0 180,529 180,529 0
26,159 01/17/19 B BUY 2352 1.0001 0 26,162 26,162 0

1,399,860 01/17/19 B BUY 2562 1.0001 0 1,400,000 1,400,000 0
21,750 01/17/19 B BUY 4201 1.0001 0 21,752 21,752 0

988 01/17/19 S SELL 71144375 1.0001 0 988 988 0
172,762 01/18/19 B BUY 2164 1.0001 0 172,779 172,779 0
142,761 01/18/19 B BUY 2354 1.0001 0 142,776 142,776 0
204,930 01/18/19 B BUY 2564 1.0001 0 204,951 204,951 0

1,488 01/18/19 B BUY 22311 1.0001 0 1,488 1,488 0
1,141,180 01/18/19 S SELL 71144381 1.0001 0 1,141,298 1,141,295 (4)

28,865 01/22/19 B BUY 113 1.0001 0 28,868 28,868 0
380 01/22/19 B BUY 4202 1.0001 0 380 380 0

19,235 01/22/19 S SELL 71144382 1.0001 0 19,237 19,237 0
288,422 01/23/19 B BUY 2176 1.0001 0 288,451 288,451 0
61,435 01/23/19 S SELL 2366 1.0001 0 61,441 61,441 0
6,783 01/23/19 S SELL 71144384 1.0001 0 6,784 6,784 0

202,216 01/24/19 B BUY 2195 1.0001 0 202,237 202,237 0
202,216 01/24/19 S SELL 2196 1.0001 0 202,239 202,237 (2)
202,196 01/24/19 B BUY 2197 1.0002 0 202,237 202,237 0
290,166 01/24/19 B BUY 2372 1.0001 0 290,195 290,195 0
290,166 01/24/19 S SELL 2375 1.0001 0 290,196 290,195 0
290,137 01/24/19 B BUY 2376 1.0002 0 290,195 290,195 0

6,126,705 01/24/19 B BUY 2565 1.0001 0 6,127,318 6,127,318 0
6,126,705 01/24/19 S SELL 2566 1.0001 0 6,127,325 6,127,318 (7)
6,126,093 01/24/19 B BUY 2567 1.0002 0 6,127,318 6,127,318 0

187,320 01/24/19 S SELL 4837 1.0002 0 187,349 187,358 9
6,543 01/24/19 B BUY 6137 1.0001 0 6,544 6,544 0
6,543 01/24/19 S SELL 6138 1.0001 0 6,544 6,544 0
6,542 01/24/19 B BUY 6139 1.0002 0 6,544 6,544 0

25,239 01/25/19 B BUY 2383 1.0002 0 25,244 25,244 0
78,741 01/25/19 B BUY 4844 1.0002 0 78,757 78,757 0
2,351 01/25/19 B BUY 6140 1.0002 0 2,352 2,352 0

112,791 01/25/19 S SELL 71144387 1.0002 0 112,803 112,814 11
181,706 01/28/19 S SELL 2208 1.0002 0 181,729 181,742 13

8,479 01/28/19 S SELL 2390 1.0002 0 8,481 8,481 0
15,407 01/28/19 S SELL 4881 1.0002 0 15,410 15,410 1

13,997,201 01/28/19 B BUY 71144389 1.0002 0 14,000,000 14,000,000 0
14 01/29/19 B BUY 2221 1.0007 0 14 14 0

130,550 01/29/19 B BUY 2393 1.0002 0 130,577 130,577 0
1,104,014 01/29/19 B BUY 2568 1.0002 0 1,104,235 1,104,235 0

65,613 01/29/19 B BUY 4883 1.0002 0 65,627 65,627 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
11,806 01/29/19 S SELL 71144392 1.0002 0 11,808 11,808 0

191,962 01/30/19 S SELL 2226 1.0002 0 191,986 192,000 14
19,353 01/30/19 S SELL 2404 1.0002 0 19,356 19,357 1
24,612 01/30/19 B BUY 4894 1.0002 0 24,617 24,617 0

9,673,079 01/30/19 S SELL 71144414 1.0002 0 9,674,693 9,675,014 321
304 01/31/19 S SELL 108 1.0002 0 304 304 0

12,945 01/31/19 B BUY 2248 1.0002 0 12,947 12,947 0
98,378 01/31/19 B BUY 2418 1.0002 0 98,397 98,397 0

570,745 01/31/19 B BUY 2569 1.0002 0 570,859 570,859 0
4,101 01/31/19 B BUY 4902 1.0002 0 4,102 4,102 0

5,408,675 01/31/19 S SELL 71144421 1.0002 0 5,409,577 5,409,756 179
0 02/01/19 B BUY 41 1.0000 0 0 0 0
1 02/01/19 B BUY 110 1.0000 0 1 1 0

54 02/01/19 B BUY 115 1.0004 0 54 54 0
2 02/01/19 B BUY 275 1.0000 0 2 2 0

957,018 02/01/19 B BUY 2263 1.0002 0 957,209 957,209 0
40,017 02/01/19 S SELL 2492 1.0002 0 40,023 40,025 2
20,472 02/01/19 B BUY 2571 1.0002 0 20,476 20,476 0

2 02/01/19 B BUY 3515 1.0000 0 2 2 0
447 02/01/19 B BUY 4209 1.0002 0 447 447 0

88,523 02/01/19 S SELL 4906 1.0002 0 88,538 88,541 3
279 02/01/19 B BUY 6148 1.0002 0 279 279 0

2 02/01/19 B BUY 22316 1.0000 0 2 2 0
3,489 02/01/19 B BUY 71144423 1.0002 0 3,490 3,490 0

269 02/04/19 B BUY 2280 1.0002 0 269 269 0
29,203 02/04/19 B BUY 2501 1.0002 0 29,209 29,209 0

0 02/04/19 S SELL 6186 1.0000 0 0 0 0
96,532 02/04/19 S SELL 71144430 1.0002 0 96,549 96,552 3

894,765 02/05/19 S SELL 2288 1.0003 0 894,915 895,033 118
9,350 02/05/19 S SELL 2508 1.0003 0 9,351 9,352 1
8,981 02/05/19 B BUY 4913 1.0003 0 8,984 8,984 0

10,854 02/05/19 S SELL 71144435 1.0003 0 10,856 10,857 1
1 02/06/19 S SELL 811 1.0000 0 1 1 0

435,811 02/06/19 B BUY 2301 1.0003 0 435,942 435,942 0
73,319 02/06/19 S SELL 2521 1.0003 0 73,331 73,341 10
11,994 02/06/19 B BUY 4927 1.0003 0 11,997 11,997 0

208,270 02/06/19 B BUY 71144438 1.0003 0 208,332 208,332 0
1 02/07/19 B BUY 812 1.0000 0 1 1 0

358,314 02/07/19 B BUY 2304 1.0003 0 358,421 358,421 0
49,413 02/07/19 S SELL 2530 1.0003 0 49,421 49,428 7
9,035 02/07/19 B BUY 4933 1.0003 0 9,037 9,037 0

16,501 02/07/19 B BUY 6228 1.0003 0 16,506 16,506 0
140,226 02/08/19 S SELL 2315 1.0003 0 140,259 140,268 9
69,557 02/08/19 B BUY 2537 1.0003 0 69,578 69,578 0

10,996,701 02/08/19 S SELL 2573 1.0003 0 10,998,255 11,000,000 1,745
9,500 02/08/19 B BUY 4965 1.0003 0 9,503 9,503 0

159,023 02/08/19 B BUY 6236 1.0003 0 159,070 159,070 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
6,692 02/08/19 S SELL 71144441 1.0003 0 6,693 6,694 1

76,841 02/11/19 B BUY 2324 1.0003 0 76,864 76,864 0
8,320 02/11/19 B BUY 2541 1.0003 0 8,323 8,323 0

158,676 02/11/19 S SELL 4298 1.0003 0 158,720 158,723 3
98,076 02/11/19 B BUY 4995 1.0003 0 98,105 98,105 0
27,973 02/11/19 S SELL 6254 1.0003 0 27,979 27,982 3

266,045 02/12/19 B BUY 120 1.0003 0 266,125 266,125 0
106,519 02/12/19 S SELL 2329 1.0003 0 106,544 106,551 7
17,979 02/12/19 B BUY 2553 1.0003 0 17,984 17,984 0

1,508,832 02/12/19 B BUY 4288 1.0003 0 1,509,285 1,509,285 0
795,084 02/12/19 B BUY 5046 1.0003 0 795,322 795,322 0
26,010 02/12/19 S SELL 6262 1.0003 0 26,016 26,018 3
30,974 02/12/19 S SELL 71144443 1.0003 0 30,979 30,983 4
86,501 02/13/19 S SELL 2331 1.0003 0 86,522 86,527 5
7,112 02/13/19 S SELL 2565 1.0003 0 7,113 7,114 1

552,091 02/13/19 B BUY 4301 1.0003 0 552,257 552,257 0
427,791 02/13/19 B BUY 5095 1.0003 0 427,920 427,920 0
123,933 02/13/19 B BUY 6266 1.0003 0 123,971 123,971 0

11 02/14/19 S SELL 1340 1.0009 0 11 11 0
100,479 02/14/19 B BUY 2335 1.0003 0 100,510 100,510 0
15,675 02/14/19 B BUY 2567 1.0003 0 15,680 15,680 0

1,999,400 02/14/19 S SELL 4313 1.0003 0 1,999,972 2,000,000 28
1,184,510 02/14/19 S SELL 5103 1.0003 0 1,184,822 1,184,865 44

24,943 02/14/19 S SELL 6282 1.0003 0 24,949 24,951 2
384,889 02/14/19 S SELL 71144447 1.0003 0 384,955 385,005 50
85,085 02/15/19 S SELL 2349 1.0003 0 85,106 85,111 5

141,912 02/15/19 B BUY 2574 1.0003 0 141,954 141,954 0
1,505,585 02/15/19 B BUY 2594 1.0003 0 1,506,037 1,506,037 0

13,699 02/15/19 B BUY 4314 1.0003 0 13,704 13,704 0
18,475 02/15/19 B BUY 5105 1.0003 0 18,481 18,481 0
45,625 02/15/19 S SELL 6293 1.0003 0 45,635 45,639 3

1,149,197 02/15/19 S SELL 71144454 1.0003 0 1,149,394 1,149,542 148
554,857 02/19/19 S SELL 2353 1.0003 0 554,991 555,024 33

194 02/19/19 B BUY 2595 1.0003 0 194 194 0
101,606 02/19/19 S SELL 2619 1.0003 0 101,626 101,636 10
21,682 02/19/19 S SELL 6296 1.0003 0 21,687 21,688 2

322 02/19/19 S SELL 71144456 1.0003 0 322 322 0
142,298 02/20/19 S SELL 2362 1.0003 0 142,332 142,340 8
53,749 02/20/19 S SELL 2633 1.0003 0 53,759 53,765 5
57,525 02/20/19 S SELL 4356 1.0003 0 57,542 57,543 1
10,475 02/20/19 B BUY 5111 1.0003 0 10,479 10,479 0
12,303 02/20/19 S SELL 6306 1.0003 0 12,306 12,307 1
24,245 02/21/19 S SELL 2646 1.0003 0 24,249 24,252 2

101,216 02/21/19 B BUY 4359 1.0003 0 101,247 101,247 0
14,619 02/21/19 S SELL 6312 1.0003 0 14,623 14,624 1
39,979 02/21/19 B BUY 71144469 1.0003 0 39,991 39,991 0

383,042 02/22/19 S SELL 2375 1.0003 0 383,134 383,157 23
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
132,850 02/22/19 B BUY 2653 1.0003 0 132,890 132,890 0
12,848 02/22/19 S SELL 6318 1.0003 0 12,851 12,852 1
21,390 02/22/19 S SELL 71144471 1.0003 0 21,394 21,396 3
58,292 02/25/19 S SELL 2391 1.0003 0 58,306 58,309 3

101,030 02/25/19 B BUY 2661 1.0003 0 101,060 101,060 0
10,875 02/25/19 B BUY 5120 1.0003 0 10,878 10,878 0
30,274 02/25/19 S SELL 6324 1.0003 0 30,281 30,283 2

5,971,822 02/25/19 B BUY 71144473 1.0003 0 5,973,614 5,973,614 0
160,142 02/26/19 B BUY 2399 1.0003 0 160,190 160,190 0
43,720 02/26/19 B BUY 2663 1.0003 0 43,733 43,733 0
20,275 02/26/19 B BUY 4364 1.0003 0 20,281 20,281 0
2,284 02/26/19 S SELL 6329 1.0003 0 2,284 2,284 0

9,185,112 02/26/19 B BUY 71144482 1.0003 0 9,187,868 9,187,868 0
3,728,881 02/27/19 S SELL 2597 1.0003 0 3,729,499 3,730,000 501

49,485 02/27/19 S SELL 2666 1.0003 0 49,496 49,500 4
24 02/27/19 S SELL 5125 1.0004 0 24 24 0

4,465 02/27/19 S SELL 6339 1.0003 0 4,466 4,467 0
8,146,018 02/27/19 S SELL 71144487 1.0003 0 8,148,213 8,148,461 249

527 02/28/19 B BUY 2670 1.0003 0 527 527 0
10,066 02/28/19 S SELL 6345 1.0003 0 10,069 10,069 1

5,809,412 02/28/19 S SELL 71144496 1.0003 0 5,810,978 5,811,155 177
0 03/01/19 B BUY 43 1.0000 0 0 0 0

421 03/01/19 B BUY 122 1.0003 0 422 422 0
1 03/01/19 B BUY 278 1.0000 0 1 1 0

58,631 03/01/19 S SELL 2450 1.0003 0 58,646 58,648 2
406,203 03/01/19 B BUY 2599 1.0003 0 406,325 406,325 0
11,904 03/01/19 B BUY 2688 1.0003 0 11,907 11,907 0

1 03/01/19 B BUY 3683 1.0000 0 1 1 0
457 03/01/19 B BUY 4370 1.0003 0 458 458 0

1,391 03/01/19 B BUY 5127 1.0003 0 1,391 1,391 0
13,876 03/01/19 S SELL 6353 1.0003 0 13,879 13,880 1

3 03/01/19 B BUY 22320 1.0030 0 3 3 0
33,889 03/01/19 S SELL 71144503 1.0003 0 33,898 33,899 1

332 03/04/19 B BUY 2452 1.0003 0 332 332 0
73,250 03/04/19 B BUY 2707 1.0003 0 73,272 73,272 0

4 03/04/19 S SELL 4371 1.0027 0 4 4 0
17,385 03/04/19 S SELL 6362 1.0003 0 17,389 17,390 1

321,436 03/05/19 B BUY 2455 1.0003 0 321,533 321,533 0
4,686 03/05/19 B BUY 2713 1.0003 0 4,688 4,688 0

13,816 03/05/19 S SELL 6379 1.0003 0 13,820 13,821 1
214,811 03/05/19 S SELL 71144514 1.0003 0 214,869 214,876 7
153,672 03/06/19 B BUY 2460 1.0003 0 153,718 153,718 0

1,508,054 03/06/19 B BUY 2600 1.0003 0 1,508,506 1,508,506 0
124,965 03/06/19 B BUY 2726 1.0003 0 125,003 125,003 0
80,092 03/06/19 S SELL 4374 1.0003 0 80,116 80,116 0
53,617 03/06/19 S SELL 5142 1.0003 0 53,631 53,633 2
8,373 03/06/19 B BUY 6389 1.0003 0 8,375 8,375 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
16,431 03/06/19 B BUY 71144515 1.0003 0 16,436 16,436 0
62,033 03/07/19 S SELL 2462 1.0003 0 62,050 62,051 1

777,866 03/07/19 B BUY 2739 1.0003 0 778,099 778,099 0
6,463 03/07/19 B BUY 6405 1.0003 0 6,465 6,465 0
1,420 03/07/19 S SELL 71144517 1.0003 0 1,420 1,420 0

232,982 03/08/19 S SELL 2465 1.0003 0 233,048 233,052 3
328,727 03/08/19 B BUY 2744 1.0003 0 328,825 328,825 0
20,240 03/08/19 B BUY 5151 1.0003 0 20,246 20,246 0

445 03/08/19 B BUY 6419 1.0003 0 446 446 0
35,308 03/08/19 S SELL 71144519 1.0003 0 35,317 35,318 1
49,886 03/11/19 B BUY 2753 1.0003 0 49,901 49,901 0
87,375 03/11/19 S SELL 5160 1.0003 0 87,399 87,402 3
2,151 03/11/19 S SELL 6437 1.0003 0 2,151 2,152 0
4,315 03/11/19 S SELL 71144521 1.0003 0 4,316 4,316 0

91,189 03/12/19 B BUY 2472 1.0003 0 91,216 91,216 0
521,901 03/12/19 B BUY 2759 1.0003 0 522,057 522,057 0
17,608 03/12/19 S SELL 4386 1.0003 0 17,613 17,613 0
39,332 03/12/19 S SELL 5161 1.0003 0 39,343 39,344 1

120,973 03/12/19 B BUY 6445 1.0003 0 121,009 121,009 0
99,523 03/13/19 S SELL 2478 1.0003 0 99,552 99,553 1

222,064 03/13/19 B BUY 2768 1.0003 0 222,131 222,131 0
23,996 03/13/19 S SELL 6470 1.0003 0 24,002 24,003 1

420,263 03/13/19 S SELL 71144531 1.0003 0 420,376 420,389 13
99,736 03/14/19 S SELL 2483 1.0003 0 99,765 99,766 1

3,998,800 03/14/19 S SELL 2628 1.0003 0 3,999,592 4,000,000 408
60,323 03/14/19 B BUY 2782 1.0003 0 60,341 60,341 0

147,906 03/14/19 S SELL 6484 1.0003 0 147,944 147,950 6
285,950 03/14/19 S SELL 71144535 1.0003 0 286,027 286,036 9
288,219 03/15/19 B BUY 2489 1.0003 0 288,306 288,306 0

2,539,462 03/15/19 S SELL 2826 1.0003 0 2,540,164 2,540,224 60
43,092 03/15/19 B BUY 6494 1.0003 0 43,105 43,105 0

1,240,274 03/15/19 S SELL 71144549 1.0003 0 1,240,608 1,240,646 38
30,528 03/18/19 S SELL 2503 1.0003 0 30,537 30,538 0
24,303 03/18/19 S SELL 2830 1.0003 0 24,310 24,310 1
1,547 03/18/19 S SELL 6509 1.0003 0 1,547 1,547 0

31,041 03/18/19 B BUY 71144552 1.0003 0 31,050 31,050 0
1 03/19/19 S SELL 1341 1.0000 0 1 1 0

25,559 03/19/19 B BUY 2510 1.0003 0 25,567 25,567 0
16,923 03/19/19 B BUY 4391 1.0003 0 16,928 16,928 0
26,078 03/19/19 B BUY 6516 1.0003 0 26,085 26,085 0
49,133 03/19/19 B BUY 71144558 1.0003 0 49,148 49,148 0

164,177 03/20/19 S SELL 2523 1.0003 0 164,225 164,226 1
49,398 03/20/19 S SELL 2837 1.0003 0 49,412 49,413 1
10,191 03/20/19 B BUY 3836 1.0003 0 10,194 10,194 0
19,207 03/20/19 B BUY 6533 1.0003 0 19,213 19,213 0
8,425 03/20/19 S SELL 71144560 1.0003 0 8,427 8,428 0

162,679 03/21/19 S SELL 2532 1.0003 0 162,726 162,727 1
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
49,982 03/21/19 S SELL 2845 1.0003 0 49,996 49,997 1
14,226 03/21/19 B BUY 6541 1.0003 0 14,230 14,230 0
20,165 03/21/19 S SELL 71144565 1.0003 0 20,171 20,171 1
21,564 03/22/19 S SELL 2538 1.0003 0 21,570 21,571 0

1,292,029 03/22/19 B BUY 2633 1.0003 0 1,292,417 1,292,417 0
299,910 03/22/19 B BUY 3845 1.0003 0 300,000 300,000 0
18,910 03/22/19 B BUY 4394 1.0003 0 18,916 18,916 0
34,488 03/22/19 B BUY 6558 1.0003 0 34,499 34,499 0
46,822 03/22/19 S SELL 71144568 1.0003 0 46,834 46,836 1

520,282 03/25/19 B BUY 2547 1.0003 0 520,439 520,439 0
20,225 03/25/19 B BUY 2849 1.0003 0 20,231 20,231 0
11,006 03/25/19 B BUY 6569 1.0003 0 11,009 11,009 0
87,946 03/26/19 B BUY 2562 1.0003 0 87,972 87,972 0
43,960 03/26/19 B BUY 2853 1.0003 0 43,974 43,974 0

924 03/26/19 B BUY 5164 1.0003 0 924 924 0
10,054 03/26/19 B BUY 6580 1.0003 0 10,057 10,057 0

16,609,034 03/26/19 B BUY 71144573 1.0003 0 16,614,017 16,614,017 0
181,061 03/27/19 S SELL 2567 1.0003 0 181,115 181,115 0
24,993 03/27/19 S SELL 2856 1.0003 0 24,999 25,000 1
5,151 03/27/19 B BUY 6598 1.0003 0 5,153 5,153 0

196,271 03/27/19 S SELL 71144577 1.0003 0 196,329 196,330 1
101,595 03/28/19 B BUY 2572 1.0003 0 101,625 101,625 0
49,886 03/28/19 S SELL 2865 1.0003 0 49,900 49,901 1

636 03/28/19 S SELL 6615 1.0003 0 636 636 0
8,058,305 03/28/19 S SELL 71144583 1.0003 0 8,060,678 8,060,723 44

1 03/29/19 S SELL 817 1.0000 0 1 1 0
93,681 03/29/19 S SELL 2657 1.0003 0 93,709 93,709 0
74,328 03/29/19 B BUY 2872 1.0003 0 74,351 74,351 0
1,618 03/29/19 S SELL 6628 1.0003 0 1,619 1,619 0

5,925,179 03/29/19 S SELL 71144593 1.0003 0 5,926,924 5,926,957 33
0 04/01/19 B BUY 46 1.0000 0 0 0 0

691 04/01/19 B BUY 124 1.0003 0 691 691 0
2 04/01/19 B BUY 280 1.0000 0 2 2 0
1 04/01/19 B BUY 818 1.0000 0 1 1 0

210,324 04/01/19 B BUY 2635 1.0003 0 210,387 210,387 0
33,706 04/01/19 B BUY 2727 1.0003 0 33,716 33,716 0

312,000 04/01/19 B BUY 2954 1.0003 0 312,093 312,093 0
218 04/01/19 B BUY 3944 1.0003 0 218 218 0
159 04/01/19 B BUY 4402 1.0003 0 159 159 0

1,328 04/01/19 B BUY 5172 1.0003 0 1,328 1,328 0
6,192 04/01/19 B BUY 6637 1.0003 0 6,193 6,193 0

4 04/01/19 B BUY 22331 1.0027 0 4 4 0
37,596 04/01/19 S SELL 71144600 1.0003 0 37,607 37,607 0

3,099,070 04/02/19 B BUY 38 1.0003 0 3,100,000 3,100,000 0
3,099,070 04/02/19 S SELL 39 1.0003 0 3,100,000 3,100,000 0
3,099,070 04/02/19 B BUY 40 1.0003 0 3,100,000 3,100,000 0

999,700 04/02/19 B BUY 2636 1.0003 0 1,000,000 1,000,000 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
242,167 04/02/19 S SELL 2772 1.0003 0 242,239 242,240 0
106,094 04/02/19 S SELL 2962 1.0003 0 106,124 106,126 1

181 04/02/19 B BUY 4403 1.0003 0 181 181 0
1,639 04/02/19 S SELL 6652 1.0003 0 1,639 1,639 0
6,304 04/02/19 S SELL 71144602 1.0003 0 6,306 6,306 0

3,099,070 04/03/19 S SELL 42 1.0003 0 3,100,000 3,100,000 0
5,264 04/03/19 B BUY 2637 1.0003 0 5,266 5,266 0

100,145 04/03/19 S SELL 2966 1.0003 0 100,174 100,175 1
1,644 04/03/19 S SELL 6662 1.0003 0 1,645 1,645 0

305 04/03/19 S SELL 71144611 1.0003 0 305 305 0
328,221 04/04/19 B BUY 129 1.0003 0 328,320 328,320 0

2,999,100 04/04/19 S SELL 2639 1.0003 0 2,999,812 3,000,000 188
97,418 04/04/19 S SELL 2813 1.0003 0 97,447 97,447 0
56,162 04/04/19 B BUY 2975 1.0003 0 56,179 56,179 0
14,201 04/04/19 B BUY 4406 1.0003 0 14,205 14,205 0
8,095 04/04/19 B BUY 6663 1.0003 0 8,097 8,097 0

313,211 04/04/19 B BUY 71144614 1.0003 0 313,305 313,305 0
328,221 04/05/19 S SELL 130 1.0003 0 328,314 328,320 6
999,700 04/05/19 B BUY 2640 1.0003 0 1,000,000 1,000,000 0
11,837 04/05/19 S SELL 2826 1.0003 0 11,841 11,841 0
82,289 04/05/19 S SELL 2989 1.0003 0 82,313 82,314 1
2,282 04/05/19 B BUY 6666 1.0003 0 2,282 2,282 0

27,171 04/05/19 S SELL 71144616 1.0003 0 27,179 27,180 0
28,622 04/08/19 S SELL 2832 1.0003 0 28,631 28,631 0

129,952 04/08/19 B BUY 2995 1.0003 0 129,991 129,991 0
4,207 04/08/19 B BUY 6689 1.0003 0 4,209 4,209 0

47,853 04/08/19 S SELL 71144618 1.0003 0 47,867 47,867 0
374,928 04/09/19 B BUY 2838 1.0003 0 375,040 375,040 0
42,483 04/09/19 S SELL 3001 1.0003 0 42,495 42,495 0
1,640 04/09/19 S SELL 6699 1.0003 0 1,640 1,640 0

328,221 04/10/19 B BUY 131 1.0003 0 328,320 328,320 0
25,785 04/10/19 S SELL 3007 1.0003 0 25,792 25,793 0

299,910 04/10/19 S SELL 3995 1.0003 0 300,000 300,000 0
53,800 04/10/19 S SELL 4487 1.0003 0 53,816 53,816 0
3,251 04/10/19 S SELL 6720 1.0003 0 3,252 3,252 0

12,904 04/11/19 S SELL 2857 1.0003 0 12,908 12,908 0
51,656 04/11/19 S SELL 3009 1.0003 0 51,671 51,671 0

144,194 04/11/19 B BUY 4495 1.0003 0 144,238 144,238 0
2,065 04/11/19 S SELL 6732 1.0003 0 2,066 2,066 0

448,158 04/11/19 S SELL 71144623 1.0003 0 448,290 448,292 2
107 04/12/19 B BUY 2648 1.0004 0 107 107 0

226,176 04/12/19 B BUY 3017 1.0003 0 226,244 226,244 0
38,166 04/12/19 S SELL 4521 1.0003 0 38,177 38,177 0
1,075 04/12/19 S SELL 6744 1.0003 0 1,075 1,076 0

252,164 04/12/19 S SELL 71144625 1.0003 0 252,238 252,239 1
299,910 04/15/19 B BUY 132 1.0003 0 300,000 300,000 0

1,866,516 04/15/19 B BUY 2649 1.0003 0 1,867,076 1,867,076 0

FD495 PAGE 128
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2018
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2019

JPMorgan Investor Services Delta Pilots Disability and Survivorship Plan

EIN: 58-0218548

Plan Number: 504

June 30, 2019



BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
252,806 04/15/19 S SELL 2888 1.0003 0 252,882 252,882 0
82,072 04/15/19 B BUY 3023 1.0003 0 82,097 82,097 0
16,406 04/15/19 B BUY 4528 1.0003 0 16,411 16,411 0

551 04/15/19 S SELL 6776 1.0003 0 551 551 0
45,589 04/15/19 S SELL 71144631 1.0003 0 45,602 45,602 0

5,394,109 04/16/19 B BUY 2650 1.0003 0 5,395,727 5,395,727 0
310,961 04/16/19 B BUY 2906 1.0003 0 311,055 311,055 0
50,484 04/16/19 B BUY 3059 1.0003 0 50,499 50,499 0
25,707 04/16/19 S SELL 4541 1.0003 0 25,715 25,715 0
3,164 04/16/19 B BUY 6784 1.0003 0 3,164 3,164 0
7,507 04/16/19 S SELL 71144634 1.0003 0 7,509 7,509 0

240,510 04/17/19 B BUY 2651 1.0003 0 240,582 240,582 0
176,868 04/17/19 S SELL 2920 1.0003 0 176,921 176,921 0

2,397 04/17/19 S SELL 4544 1.0003 0 2,398 2,398 0
8,781 04/17/19 S SELL 6806 1.0003 0 8,784 8,784 0

12,451 04/17/19 S SELL 71144637 1.0003 0 12,455 12,455 0
1,999,400 04/18/19 S SELL 2653 1.0003 0 1,999,964 2,000,000 36

117,148 04/18/19 S SELL 2951 1.0003 0 117,183 117,183 0
49,448 04/18/19 S SELL 3071 1.0003 0 49,463 49,463 0
9,644 04/18/19 B BUY 4545 1.0003 0 9,647 9,647 0
9,514 04/18/19 B BUY 6812 1.0003 0 9,517 9,517 0

1,157,156 04/18/19 S SELL 71144646 1.0003 0 1,157,497 1,157,503 6
59,051 04/22/19 S SELL 139 1.0003 0 59,068 59,069 0

1,999,400 04/22/19 B BUY 2654 1.0003 0 2,000,000 2,000,000 0
50,987 04/22/19 B BUY 3073 1.0003 0 51,003 51,003 0
4,909 04/22/19 S SELL 6838 1.0003 0 4,910 4,910 0

746 04/23/19 B BUY 3082 1.0002 0 747 747 0
2,738 04/23/19 B BUY 6841 1.0002 0 2,739 2,739 0

50,101 04/23/19 S SELL 71144648 1.0002 0 50,116 50,111 (5)
22,067 04/24/19 B BUY 2969 1.0003 0 22,073 22,073 0

200,526 04/24/19 B BUY 3088 1.0003 0 200,586 200,586 0
299,910 04/25/19 S SELL 145 1.0003 0 299,998 300,000 2

1,136,830 04/25/19 B BUY 2655 1.0003 0 1,137,171 1,137,171 0
6,366 04/25/19 B BUY 2974 1.0003 0 6,368 6,368 0
1,964 04/25/19 S SELL 3105 1.0003 0 1,965 1,965 0

3 04/25/19 S SELL 5177 1.0000 0 3 3 0
15,605,154 04/25/19 B BUY 71144652 1.0003 0 15,609,835 15,609,835 0
1,009,584 04/26/19 B BUY 2656 1.0003 0 1,009,887 1,009,887 0

242,690 04/26/19 B BUY 3110 1.0003 0 242,762 242,762 0
5,319 04/26/19 S SELL 4567 1.0003 0 5,321 5,321 0

349 04/26/19 B BUY 5185 1.0003 0 349 349 0
298,326 04/26/19 S SELL 71144656 1.0003 0 298,415 298,416 0
255,717 04/29/19 S SELL 2998 1.0003 0 255,794 255,794 0

133 04/29/19 S SELL 3114 1.0003 0 133 133 0
125,521 04/29/19 S SELL 4568 1.0003 0 125,558 125,558 0

3,599 04/29/19 B BUY 5192 1.0003 0 3,600 3,600 0
4,578 04/29/19 B BUY 6856 1.0003 0 4,579 4,579 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
8,223,810 04/29/19 S SELL 71144659 1.0003 0 8,226,267 8,226,277 9
4,498,650 04/30/19 S SELL 2658 1.0003 0 4,499,942 4,500,000 58

35,152 04/30/19 B BUY 3044 1.0003 0 35,162 35,162 0
25,727 04/30/19 S SELL 3121 1.0003 0 25,735 25,735 0
3,176 04/30/19 B BUY 5196 1.0003 0 3,177 3,177 0
3,501 04/30/19 S SELL 6867 1.0003 0 3,502 3,502 0

5,821,365 04/30/19 S SELL 71144666 1.0003 0 5,823,105 5,823,111 7
213 05/01/19 B BUY 44 1.0003 0 213 213 0
213 05/01/19 S SELL 45 1.0003 0 213 213 0
213 05/01/19 B BUY 46 1.0002 0 213 213 0

0 05/01/19 B BUY 50 1.0000 0 0 0 0
0 05/01/19 S SELL 51 1.0000 0 0 0 0
0 05/01/19 B BUY 52 1.0000 0 0 0 0

1,325 05/01/19 B BUY 147 1.0003 0 1,326 1,326 0
1,325 05/01/19 S SELL 148 1.0003 0 1,326 1,326 0
1,325 05/01/19 B BUY 149 1.0002 0 1,326 1,326 0

1 05/01/19 B BUY 282 1.0000 0 1 1 0
1 05/01/19 S SELL 283 1.0000 0 1 1 0
1 05/01/19 B BUY 284 1.0000 0 1 1 0

613,814 05/01/19 B BUY 2660 1.0003 0 613,998 613,998 0
613,814 05/01/19 S SELL 2661 1.0003 0 613,991 613,998 7
613,875 05/01/19 B BUY 2662 1.0002 0 613,998 613,998 0
744,844 05/01/19 B BUY 3065 1.0003 0 745,068 745,068 0
744,844 05/01/19 S SELL 3075 1.0003 0 745,068 745,068 0
744,919 05/01/19 B BUY 3076 1.0002 0 745,068 745,068 0
248,377 05/01/19 B BUY 3135 1.0003 0 248,451 248,451 0
248,377 05/01/19 S SELL 3164 1.0003 0 248,450 248,451 1
248,401 05/01/19 B BUY 3165 1.0002 0 248,451 248,451 0

208 05/01/19 B BUY 4143 1.0003 0 208 208 0
208 05/01/19 S SELL 4144 1.0003 0 208 208 0
208 05/01/19 B BUY 4145 1.0002 0 208 208 0

11,650 05/01/19 S SELL 4587 1.0002 0 11,653 11,652 (1)
113,760 05/01/19 S SELL 5204 1.0002 0 113,790 113,783 (8)
12,991 05/01/19 S SELL 6877 1.0002 0 12,995 12,994 (1)

4 05/01/19 B BUY 22339 1.0029 0 4 4 0
4 05/01/19 S SELL 22344 1.0029 0 4 4 0
4 05/01/19 B BUY 22345 1.0029 0 4 4 0

8,531 05/01/19 S SELL 71144672 1.0002 0 8,533 8,532 (1)
77 05/02/19 S SELL 153 1.0003 0 77 77 0

802 05/02/19 S SELL 2663 1.0002 0 802 802 0
590,671 05/02/19 B BUY 3077 1.0002 0 590,790 590,790 0

25 05/02/19 S SELL 3175 1.0004 0 25 25 0
37 05/02/19 S SELL 4150 1.0003 0 37 37 0

87,734 05/02/19 S SELL 5206 1.0002 0 87,757 87,751 (6)
17,937 05/02/19 S SELL 6879 1.0002 0 17,942 17,940 (1)
15,081 05/02/19 S SELL 71144674 1.0002 0 15,085 15,084 (1)

296,674 05/03/19 B BUY 3083 1.0002 0 296,733 296,733 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
51,595 05/03/19 B BUY 3178 1.0002 0 51,605 51,605 0
46,646 05/03/19 B BUY 4602 1.0002 0 46,656 46,656 0
11,319 05/03/19 S SELL 6885 1.0002 0 11,322 11,321 (1)
6,838 05/03/19 S SELL 71144676 1.0002 0 6,840 6,839 (1)

52,179 05/06/19 B BUY 3183 1.0002 0 52,190 52,190 0
157,353 05/06/19 B BUY 4615 1.0002 0 157,385 157,385 0
166,018 05/07/19 B BUY 158 1.0002 0 166,051 166,051 0
155,928 05/07/19 B BUY 3186 1.0002 0 155,959 155,959 0
127,018 05/07/19 B BUY 4629 1.0002 0 127,043 127,043 0
189,883 05/07/19 S SELL 6902 1.0002 0 189,937 189,921 (16)

1,499,700 05/08/19 S SELL 2665 1.0002 0 1,500,124 1,500,000 (124)
11,920 05/08/19 B BUY 3094 1.0002 0 11,922 11,922 0
23,463 05/08/19 B BUY 3192 1.0002 0 23,468 23,468 0
36,889 05/08/19 B BUY 6919 1.0002 0 36,897 36,897 0
33,527 05/08/19 B BUY 71144689 1.0002 0 33,533 33,533 0
2,208 05/09/19 S SELL 3201 1.0002 0 2,208 2,208 0

150,149 05/09/19 S SELL 4649 1.0002 0 150,180 150,180 0
6,391 05/09/19 B BUY 6923 1.0002 0 6,392 6,392 0

47,182 05/09/19 S SELL 71144693 1.0002 0 47,196 47,191 (5)
209,138 05/10/19 S SELL 3125 1.0002 0 209,183 209,179 (4)
99,730 05/10/19 S SELL 3212 1.0002 0 99,757 99,750 (7)
61,313 05/10/19 S SELL 4655 1.0002 0 61,325 61,325 0

1,294,690 05/10/19 B BUY 5307 1.0002 0 1,294,949 1,294,949 0
21,573 05/10/19 B BUY 6933 1.0002 0 21,577 21,577 0
12,286 05/10/19 S SELL 71144695 1.0002 0 12,289 12,288 (1)

598,915 05/13/19 B BUY 2691 1.0002 0 599,035 599,035 0
13,392 05/13/19 B BUY 3218 1.0002 0 13,394 13,394 0

534,427 05/13/19 B BUY 5352 1.0002 0 534,534 534,534 0
48,917 05/13/19 S SELL 6954 1.0002 0 48,929 48,927 (2)

129,331 05/13/19 S SELL 71144699 1.0002 0 129,370 129,357 (13)
1,999,400 05/14/19 S SELL 2700 1.0003 0 1,999,955 2,000,000 45

329,186 05/14/19 S SELL 3186 1.0003 0 329,258 329,285 27
215,607 05/14/19 B BUY 3224 1.0003 0 215,672 215,672 0

6,982 05/14/19 B BUY 4661 1.0003 0 6,984 6,984 0
101,184 05/14/19 B BUY 5360 1.0003 0 101,214 101,214 0

1,964 05/14/19 B BUY 6956 1.0003 0 1,965 1,965 0
411,535 05/14/19 S SELL 71144703 1.0003 0 411,658 411,659 1
237,009 05/15/19 B BUY 2701 1.0003 0 237,080 237,080 0
107,446 05/15/19 S SELL 3215 1.0003 0 107,469 107,478 9
125,849 05/15/19 B BUY 3269 1.0003 0 125,887 125,887 0
54,310 05/15/19 S SELL 4668 1.0003 0 54,321 54,326 5

1,999,573 05/15/19 S SELL 5369 1.0003 0 2,000,003 2,000,173 169
12,080 05/15/19 B BUY 6963 1.0003 0 12,084 12,084 0

180 05/15/19 S SELL 71144705 1.0003 0 180 180 0
148,821 05/16/19 S SELL 3232 1.0003 0 148,854 148,866 12
263,598 05/16/19 S SELL 3284 1.0003 0 263,670 263,677 7
55,977 05/16/19 B BUY 5375 1.0003 0 55,994 55,994 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
3,142 05/16/19 B BUY 6968 1.0003 0 3,143 3,143 0

1,209,205 05/16/19 S SELL 71144711 1.0003 0 1,209,566 1,209,568 2
36,094 05/17/19 B BUY 3241 1.0003 0 36,104 36,104 0
42,234 05/17/19 S SELL 3295 1.0003 0 42,245 42,246 1

105,950 05/17/19 B BUY 5387 1.0003 0 105,982 105,982 0
10,389 05/17/19 B BUY 6974 1.0003 0 10,392 10,392 0

126,062 05/17/19 S SELL 71144718 1.0003 0 126,099 126,100 0
145,602 05/20/19 S SELL 3245 1.0003 0 145,634 145,645 12
51,404 05/20/19 S SELL 3299 1.0003 0 51,418 51,420 1
1,519 05/20/19 B BUY 4689 1.0003 0 1,519 1,519 0
9,022 05/20/19 B BUY 5397 1.0003 0 9,025 9,025 0
8,220 05/20/19 B BUY 6979 1.0003 0 8,222 8,222 0

166,161 05/20/19 S SELL 71144721 1.0003 0 166,211 166,211 0
404,216 05/21/19 S SELL 3251 1.0003 0 404,305 404,337 32
49,733 05/21/19 S SELL 3311 1.0003 0 49,747 49,748 1
72,506 05/21/19 S SELL 4700 1.0003 0 72,521 72,527 7
17,341 05/21/19 B BUY 5404 1.0003 0 17,346 17,346 0
17,179 05/21/19 B BUY 6989 1.0003 0 17,184 17,184 0
11,216 05/22/19 B BUY 3290 1.0003 0 11,220 11,220 0

193,770 05/22/19 B BUY 3319 1.0003 0 193,828 193,828 0
52,722 05/22/19 S SELL 5424 1.0003 0 52,735 52,738 3
3,147 05/22/19 B BUY 6997 1.0003 0 3,148 3,148 0

78,454 05/23/19 S SELL 3301 1.0003 0 78,471 78,477 6
50,478 05/23/19 S SELL 3327 1.0003 0 50,492 50,494 1
4,767 05/23/19 B BUY 4709 1.0003 0 4,768 4,768 0

86,447 05/23/19 B BUY 5428 1.0003 0 86,473 86,473 0
6,362 05/23/19 B BUY 6999 1.0003 0 6,364 6,364 0

26,531 05/24/19 B BUY 3324 1.0003 0 26,539 26,539 0
102,274 05/24/19 B BUY 3332 1.0003 0 102,305 102,305 0
35,608 05/24/19 B BUY 5436 1.0003 0 35,618 35,618 0
5,468 05/24/19 B BUY 7001 1.0003 0 5,470 5,470 0

11,035,826 05/24/19 B BUY 71144737 1.0003 0 11,039,137 11,039,137 0
11,035,826 05/24/19 S SELL 71144738 1.0003 0 11,039,132 11,039,137 5
11,035,826 05/24/19 B BUY 71144739 1.0003 0 11,039,137 11,039,137 0

14,375 05/28/19 B BUY 3325 1.0003 0 14,380 14,380 0
76,418 05/28/19 S SELL 3336 1.0003 0 76,440 76,441 2
69,873 05/28/19 B BUY 4722 1.0003 0 69,894 69,894 0
16,922 05/28/19 B BUY 5440 1.0003 0 16,927 16,927 0
13,254 05/28/19 B BUY 7008 1.0003 0 13,258 13,258 0

7,593,164 05/28/19 B BUY 71144743 1.0003 0 7,595,442 7,595,442 0
24,177 05/29/19 S SELL 3341 1.0003 0 24,183 24,184 1

154,676 05/29/19 S SELL 5446 1.0003 0 154,717 154,723 6
4,490 05/29/19 B BUY 7024 1.0003 0 4,491 4,491 0

214,411 05/29/19 S SELL 71144746 1.0003 0 214,475 214,475 0
332,325 05/30/19 B BUY 3350 1.0003 0 332,425 332,425 0

1,135 05/30/19 B BUY 4729 1.0003 0 1,135 1,135 0
113,972 05/30/19 B BUY 7044 1.0003 0 114,006 114,006 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
8,466,090 05/30/19 S SELL 71144751 1.0003 0 8,468,629 8,468,630 1

3,153 05/31/19 S SELL 3391 1.0003 0 3,154 3,154 0
2,902 05/31/19 B BUY 5453 1.0003 0 2,903 2,903 0
6,355 05/31/19 S SELL 7084 1.0003 0 6,357 6,357 0

5,725,536 05/31/19 S SELL 71144760 1.0003 0 5,727,253 5,727,254 0
0 06/03/19 B BUY 50 1.0000 0 0 0 0
0 06/03/19 B BUY 54 1.0000 0 0 0 0

1,516 06/03/19 B BUY 165 1.0003 0 1,517 1,517 0
2 06/03/19 B BUY 287 1.0000 0 2 2 0

132,296 06/03/19 B BUY 2707 1.0003 0 132,336 132,336 0
167,527 06/03/19 B BUY 3346 1.0003 0 167,577 167,577 0
196,894 06/03/19 B BUY 3416 1.0003 0 196,953 196,953 0

23 06/03/19 B BUY 4316 1.0004 0 23 23 0
173 06/03/19 B BUY 4731 1.0003 0 173 173 0

2,168 06/03/19 B BUY 5463 1.0003 0 2,168 2,168 0
29,604 06/03/19 S SELL 7098 1.0003 0 29,612 29,613 1

3 06/03/19 B BUY 22347 1.0029 0 3 3 0
120,736 06/03/19 B BUY 71144763 1.0003 0 120,772 120,772 0

1,999,400 06/04/19 B BUY 64 1.0003 0 2,000,000 2,000,000 0
954 06/04/19 B BUY 3355 1.0003 0 954 954 0

132,290 06/04/19 S SELL 3439 1.0003 0 132,327 132,330 2
19,669 06/04/19 S SELL 7108 1.0003 0 19,675 19,675 0

4,273,718 06/05/19 B BUY 2708 1.0003 0 4,275,000 4,275,000 0
4,273,718 06/05/19 S SELL 2709 1.0003 0 4,274,941 4,275,000 59
4,273,718 06/05/19 B BUY 2710 1.0003 0 4,275,000 4,275,000 0

103,839 06/05/19 S SELL 3362 1.0003 0 103,864 103,870 6
417,314 06/05/19 S SELL 3459 1.0003 0 417,432 417,439 7

3,429 06/05/19 S SELL 7116 1.0003 0 3,430 3,430 0
1,308 06/05/19 S SELL 71144768 1.0003 0 1,309 1,309 0

169,128 06/06/19 B BUY 3368 1.0003 0 169,179 169,179 0
813,001 06/06/19 S SELL 3472 1.0003 0 813,231 813,245 14
96,050 06/06/19 S SELL 5487 1.0003 0 96,075 96,079 4
9,228 06/06/19 S SELL 7121 1.0003 0 9,231 9,231 0

10,704 06/06/19 S SELL 71144771 1.0003 0 10,707 10,707 0
304,209 06/07/19 S SELL 3371 1.0003 0 304,286 304,301 15
27,870 06/07/19 S SELL 3483 1.0003 0 27,878 27,879 0
11,986 06/07/19 S SELL 5494 1.0003 0 11,989 11,989 0

39 06/07/19 B BUY 7123 1.0005 0 39 39 0
25,428 06/10/19 S SELL 3377 1.0003 0 25,435 25,436 1
2,710 06/10/19 B BUY 3491 1.0003 0 2,711 2,711 0

147,268 06/10/19 S SELL 5501 1.0003 0 147,306 147,312 6
9,120 06/10/19 S SELL 7130 1.0003 0 9,123 9,123 0

34,825 06/10/19 S SELL 71144773 1.0003 0 34,836 34,836 0
205,230 06/11/19 S SELL 3508 1.0003 0 205,288 205,291 4

9,387 06/11/19 S SELL 5504 1.0003 0 9,389 9,389 0
4,590 06/11/19 S SELL 7131 1.0003 0 4,591 4,591 0

326,394 06/12/19 S SELL 3389 1.0003 0 326,476 326,492 16
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
179,775 06/12/19 S SELL 3515 1.0003 0 179,826 179,829 3
177,027 06/12/19 S SELL 71144783 1.0003 0 177,080 177,080 0
74,780 06/13/19 S SELL 3518 1.0003 0 74,801 74,802 1

594,592 06/13/19 S SELL 71144788 1.0003 0 594,770 594,770 0
1,499,550 06/14/19 B BUY 2720 1.0003 0 1,500,000 1,500,000 0

230 06/14/19 B BUY 3403 1.0003 0 230 230 0
4,454 06/14/19 S SELL 3562 1.0003 0 4,455 4,455 0

77,187 06/14/19 S SELL 4802 1.0003 0 77,210 77,210 0
121,902 06/14/19 S SELL 5522 1.0003 0 121,934 121,939 5

1,145,223 06/14/19 S SELL 71144791 1.0003 0 1,145,566 1,145,566 0
1,499,550 06/17/19 B BUY 2721 1.0003 0 1,500,000 1,500,000 0

85,036 06/17/19 B BUY 3406 1.0003 0 85,061 85,061 0
180,949 06/17/19 B BUY 3566 1.0003 0 181,004 181,004 0
44,321 06/17/19 B BUY 4800 1.0003 0 44,334 44,334 0

38 06/17/19 B BUY 5525 1.0005 0 38 38 0
18,528 06/17/19 S SELL 71144794 1.0003 0 18,533 18,533 0

2,999,100 06/18/19 B BUY 106 1.0003 0 3,000,000 3,000,000 0
220,465 06/18/19 B BUY 2722 1.0003 0 220,531 220,531 0
25,665 06/18/19 B BUY 3646 1.0003 0 25,673 25,673 0
33,819 06/18/19 B BUY 4803 1.0003 0 33,829 33,829 0
13,179 06/18/19 S SELL 5538 1.0003 0 13,182 13,183 1

676,340 06/18/19 S SELL 71144801 1.0003 0 676,543 676,543 0
2,999,100 06/19/19 S SELL 108 1.0003 0 3,000,000 3,000,000 0
1,377,081 06/19/19 B BUY 2723 1.0003 0 1,377,494 1,377,494 0

23,229 06/19/19 B BUY 3657 1.0003 0 23,236 23,236 0
7,563 06/19/19 S SELL 4455 1.0003 0 7,565 7,565 0

53,085 06/19/19 B BUY 5547 1.0003 0 53,101 53,101 0
17,992 06/19/19 B BUY 7146 1.0003 0 17,997 17,997 0
99,686 06/19/19 B BUY 71144803 1.0003 0 99,716 99,716 0
8,175 06/20/19 B BUY 2724 1.0003 0 8,177 8,177 0
8,175 06/20/19 S SELL 2725 1.0003 0 8,177 8,177 0
8,174 06/20/19 B BUY 2726 1.0004 0 8,177 8,177 0

42,949 06/20/19 S SELL 3662 1.0004 0 42,962 42,966 5
52,057 06/20/19 B BUY 5555 1.0003 0 52,072 52,072 0
52,057 06/20/19 S SELL 5561 1.0003 0 52,072 52,072 1
52,052 06/20/19 B BUY 5562 1.0004 0 52,072 52,072 0
29,311 06/20/19 B BUY 7155 1.0003 0 29,320 29,320 0
29,311 06/20/19 S SELL 7160 1.0003 0 29,320 29,320 0
29,308 06/20/19 B BUY 7161 1.0004 0 29,320 29,320 0
4,994 06/20/19 S SELL 71144805 1.0004 0 4,996 4,996 1

24,628 06/21/19 B BUY 3666 1.0004 0 24,638 24,638 0
159,471 06/21/19 B BUY 5568 1.0004 0 159,535 159,535 0
58,791 06/21/19 B BUY 7167 1.0004 0 58,814 58,814 0
22,152 06/21/19 S SELL 71144807 1.0004 0 22,158 22,161 2
46,655 06/24/19 S SELL 3673 1.0004 0 46,669 46,674 5
61,091 06/24/19 B BUY 5582 1.0004 0 61,116 61,116 0
5,122 06/24/19 S SELL 7178 1.0004 0 5,124 5,124 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,405,142 06/24/19 S SELL 71144810 1.0004 0 1,405,564 1,405,704 141

189,244 06/25/19 B BUY 2727 1.0004 0 189,320 189,320 0
6,747 06/25/19 B BUY 3676 1.0004 0 6,750 6,750 0

34,834 06/25/19 B BUY 4810 1.0004 0 34,848 34,848 0
68,058 06/25/19 B BUY 5591 1.0004 0 68,086 68,086 0
6,959 06/25/19 S SELL 7183 1.0004 0 6,961 6,962 1

14,994,002 06/25/19 B BUY 71144812 1.0004 0 15,000,000 15,000,000 0
441,885 06/26/19 B BUY 3426 1.0004 0 442,062 442,062 0

3 06/26/19 B BUY 3686 1.0031 0 3 3 0
21,847 06/26/19 B BUY 5597 1.0004 0 21,855 21,855 0
2,512 06/26/19 S SELL 7192 1.0004 0 2,512 2,513 0

170,880 06/26/19 S SELL 71144819 1.0004 0 170,945 170,949 4
110,888 06/27/19 B BUY 3433 1.0004 0 110,932 110,932 0
25,211 06/27/19 S SELL 3697 1.0004 0 25,219 25,222 3
14,643 06/27/19 S SELL 5605 1.0004 0 14,648 14,649 0
19,392 06/27/19 S SELL 7199 1.0004 0 19,398 19,399 2

8,471,278 06/27/19 S SELL 71144828 1.0004 0 8,474,491 8,474,667 176
296,113 06/28/19 B BUY 3474 1.0004 0 296,231 296,231 0
61,463 06/28/19 B BUY 3703 1.0004 0 61,488 61,488 0
11,373 06/28/19 B BUY 4817 1.0004 0 11,377 11,377 0
23,913 06/28/19 B BUY 5606 1.0004 0 23,922 23,922 0
5,234 06/28/19 S SELL 7204 1.0004 0 5,236 5,236 0

5,682,254 06/28/19 S SELL 71144837 1.0004 0 5,684,409 5,684,527 118
----------------- ------------ ------------------ ------------------ ----------------

402,002,475 841 TOTAL BUYS 0 402,096,695 402,096,695 0
386,658,803 659 TOTAL SELLS 0 386,746,660 386,749,435 2,765

----------------- ------------ ------------------ ------------------ ----------------
788,661,278 SECURITY TOTAL 0 788,843,355 788,846,130 2,765

46699A9A6 JPMORGAN US GOVT MMKT FUND CAPITAL SHARES - FUND
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
9,957,110 07/02/18 B BUY 938 100.0000 0 9,957,110 9,957,110 0

142 07/02/18 B BUY 5362 100.0000 0 142 142 0
2,999 07/03/18 S SELL 935 100.0000 0 2,999 2,999 0

9,390,494 07/05/18 S SELL 944 100.0000 0 9,390,494 9,390,494 0
391,622 07/06/18 B BUY 949 100.0000 0 391,622 391,622 0

11,425,663 07/09/18 B BUY 956 100.0000 0 11,425,663 11,425,663 0
404,996 07/10/18 S SELL 959 100.0000 0 404,996 404,996 0

11,651,937 07/12/18 S SELL 972 100.0000 0 11,651,937 11,651,937 0
749,566 07/13/18 S SELL 983 100.0000 0 749,566 749,566 0

2,037,323 07/16/18 B BUY 984 100.0000 0 2,037,323 2,037,323 0
4,367,866 07/17/18 B BUY 991 100.0000 0 4,367,866 4,367,866 0

929,153 07/18/18 S SELL 996 100.0000 0 929,153 929,153 0
499,130 07/19/18 S SELL 999 100.0000 0 499,130 499,130 0

1,619,600 07/20/18 B BUY 1002 100.0000 0 1,619,600 1,619,600 0
588,358 07/23/18 S SELL 1009 100.0000 0 588,358 588,358 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
789,396 07/24/18 S SELL 1013 100.0000 0 789,396 789,396 0
837,177 07/25/18 S SELL 1014 100.0000 0 837,177 837,177 0
20,000 07/26/18 S SELL 1019 100.0000 0 20,000 20,000 0

100,000 07/27/18 S SELL 1022 100.0000 0 100,000 100,000 0
1,089,344 07/30/18 B BUY 1030 100.0000 0 1,089,344 1,089,344 0
6,904,522 07/31/18 S SELL 1034 100.0000 0 6,904,522 6,904,522 0

113,874 08/01/18 B BUY 1039 100.0000 0 113,874 113,874 0
156 08/01/18 B BUY 5364 100.0000 0 156 156 0

40,000 08/03/18 S SELL 1044 100.0000 0 40,000 40,000 0
723,680 08/06/18 B BUY 1049 100.0000 0 723,680 723,680 0
58,552 08/07/18 B BUY 1055 100.0000 0 58,552 58,552 0
54,941 08/08/18 S SELL 1058 100.0000 0 54,941 54,941 0

350 08/09/18 B BUY 5365 100.0000 0 350 350 0
20,908 08/10/18 S SELL 1071 100.0000 0 20,908 20,908 0

6,326,615 08/13/18 B BUY 1079 100.0000 0 6,326,615 6,326,615 0
650,922 08/14/18 B BUY 1094 100.0000 0 650,922 650,922 0
506,932 08/15/18 B BUY 1099 100.0000 0 506,932 506,932 0

4,335,811 08/16/18 S SELL 1106 100.0000 0 4,335,811 4,335,811 0
3,654,256 08/17/18 S SELL 1108 100.0000 0 3,654,256 3,654,256 0

481,683 08/20/18 B BUY 1110 100.0000 0 481,683 481,683 0
1,000,354 08/22/18 S SELL 1116 100.0000 0 1,000,354 1,000,354 0

380,719 08/23/18 B BUY 1119 100.0000 0 380,719 380,719 0
70,000 08/24/18 B BUY 1120 100.0000 0 70,000 70,000 0
6,672 08/28/18 B BUY 1128 100.0000 0 6,672 6,672 0

500,301 08/29/18 S SELL 1129 100.0000 0 500,301 500,301 0
62,830 08/30/18 B BUY 1132 100.0000 0 62,830 62,830 0
30,000 08/31/18 S SELL 1138 100.0000 0 30,000 30,000 0

32 08/31/18 B BUY 5368 100.0000 0 32 32 0
3,835,002 09/04/18 B BUY 1154 100.0000 0 3,835,002 3,835,002 0

152 09/04/18 B BUY 5372 100.0000 0 152 152 0
723,445 09/05/18 B BUY 1155 100.0000 0 723,445 723,445 0

3,782,226 09/06/18 S SELL 1160 100.0000 0 3,782,226 3,782,226 0
60,000 09/07/18 S SELL 1164 100.0000 0 60,000 60,000 0
96,864 09/07/18 S SELL 5374 100.0000 0 96,864 96,864 0

1,003,409 09/10/18 S SELL 1172 100.0000 0 1,003,409 1,003,409 0
5 09/10/18 B BUY 5379 100.0000 0 5 5 0

203,585 09/12/18 B BUY 1186 100.0000 0 203,585 203,585 0
300 09/12/18 B BUY 5380 100.0000 0 300 300 0
165 09/13/18 S SELL 1189 100.0000 0 165 165 0

60,082 09/14/18 B BUY 1195 100.0000 0 60,082 60,082 0
4,975,323 09/17/18 B BUY 1197 100.0000 0 4,975,323 4,975,323 0

318,533 09/19/18 S SELL 1207 100.0000 0 318,533 318,533 0
5,979,408 09/20/18 B BUY 1215 100.0000 0 5,979,408 5,979,408 0
1,033,731 09/21/18 S SELL 1218 100.0000 0 1,033,731 1,033,731 0
1,700,000 09/24/18 S SELL 1221 100.0000 0 1,700,000 1,700,000 0

109 09/25/18 S SELL 1223 100.0000 0 109 109 0
243,711 09/26/18 B BUY 1229 100.0000 0 243,711 243,711 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
14,100,000 09/27/18 B BUY 1238 100.0000 0 14,100,000 14,100,000 0
18,559,415 09/28/18 S SELL 1243 100.0000 0 18,559,415 18,559,415 0
12,256,642 10/01/18 B BUY 1264 100.0000 0 12,256,642 12,256,642 0

39 10/01/18 B BUY 5384 100.0000 0 39 39 0
3,194,067 10/02/18 B BUY 1265 100.0000 0 3,194,067 3,194,067 0
2,800,000 10/03/18 S SELL 1277 100.0000 0 2,800,000 2,800,000 0

162,045 10/04/18 S SELL 1285 100.0000 0 162,045 162,045 0
913,768 10/05/18 S SELL 1291 100.0000 0 913,768 913,768 0

10,415,816 10/09/18 B BUY 1305 100.0000 0 10,415,816 10,415,816 0
307,361 10/10/18 S SELL 1310 100.0000 0 307,361 307,361 0

15,730,005 10/12/18 S SELL 1335 100.0000 0 15,730,005 15,730,005 0
69 10/12/18 B BUY 5385 100.0000 0 69 69 0

8,939,043 10/15/18 S SELL 1339 100.0000 0 8,939,043 8,939,043 0
13,379 10/18/18 B BUY 1345 100.0000 0 13,379 13,379 0

655,727 10/19/18 B BUY 1349 100.0000 0 655,727 655,727 0
387,967 10/22/18 S SELL 1351 100.0000 0 387,967 387,967 0
63,000 10/23/18 B BUY 1356 100.0000 0 63,000 63,000 0

231,752 10/24/18 B BUY 1363 100.0000 0 231,752 231,752 0
76 10/24/18 B BUY 5387 100.0000 0 76 76 0

5,499,810 10/25/18 B BUY 1372 100.0000 0 5,499,810 5,499,810 0
60,000 10/26/18 B BUY 1373 100.0000 0 60,000 60,000 0

303,750 10/29/18 B BUY 1377 100.0000 0 303,750 303,750 0
6,457 10/29/18 S SELL 5390 100.0000 0 6,457 6,457 0
2,980 10/30/18 S SELL 1379 100.0000 0 2,980 2,980 0

1,633,679 10/31/18 S SELL 1381 100.0000 0 1,633,679 1,633,679 0
16,805 11/01/18 B BUY 1390 100.0000 0 16,805 16,805 0

10 11/01/18 B BUY 5393 100.0000 0 10 10 0
2,036,300 11/02/18 B BUY 1391 100.0000 0 2,036,300 2,036,300 0
1,662,550 11/05/18 S SELL 1398 100.0000 0 1,662,550 1,662,550 0
1,290,860 11/06/18 S SELL 1405 100.0000 0 1,290,860 1,290,860 0
1,210,458 11/07/18 S SELL 1408 100.0000 0 1,210,458 1,210,458 0
1,492,547 11/08/18 S SELL 1410 100.0000 0 1,492,547 1,492,547 0

992,950 11/09/18 S SELL 1417 100.0000 0 992,950 992,950 0
3,317,532 11/13/18 B BUY 1428 100.0000 0 3,317,532 3,317,532 0

596,539 11/15/18 B BUY 1436 100.0000 0 596,539 596,539 0
92,718 11/15/18 B BUY 5394 100.0000 0 92,718 92,718 0

3,978,504 11/16/18 S SELL 1439 100.0000 0 3,978,504 3,978,504 0
2,938 11/16/18 B BUY 5398 100.0000 0 2,938 2,938 0

222 11/21/18 S SELL 1444 100.0000 0 222 222 0
5,911,807 11/23/18 B BUY 1445 100.0000 0 5,911,807 5,911,807 0

3 11/27/18 B BUY 1452 100.0000 0 3 3 0
95,666 11/27/18 S SELL 5401 100.0000 0 95,666 95,666 0

290,959 11/28/18 B BUY 1463 100.0000 0 290,959 290,959 0
2,275,159 11/29/18 S SELL 1464 100.0000 0 2,275,159 2,275,159 0
4,106,042 11/30/18 S SELL 1468 100.0000 0 4,106,042 4,106,042 0

43,667 12/03/18 B BUY 1472 100.0000 0 43,667 43,667 0
66 12/03/18 B BUY 5404 100.0000 0 66 66 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,250,000 12/04/18 B BUY 1479 100.0000 0 1,250,000 1,250,000 0

1,914 12/04/18 B BUY 5406 100.0000 0 1,914 1,914 0
1,112 12/06/18 B BUY 1480 100.0000 0 1,112 1,112 0

1,250,000 12/07/18 B BUY 1487 100.0000 0 1,250,000 1,250,000 0
1,980 12/07/18 S SELL 5407 100.0000 0 1,980 1,980 0

26,270,802 12/10/18 B BUY 1509 100.0000 0 26,270,802 26,270,802 0
4,899,433 12/11/18 S SELL 1512 100.0000 0 4,899,433 4,899,433 0

7,834 12/13/18 B BUY 1515 100.0000 0 7,834 7,834 0
484,328 12/14/18 S SELL 1518 100.0000 0 484,328 484,328 0

8,000,000 12/17/18 S SELL 1522 100.0000 0 8,000,000 8,000,000 0
9,208,378 12/19/18 S SELL 1526 100.0000 0 9,208,378 9,208,378 0

50,000 12/20/18 S SELL 1527 100.0000 0 50,000 50,000 0
23,824 12/21/18 S SELL 1531 100.0000 0 23,824 23,824 0

6,025,023 12/27/18 S SELL 1538 100.0000 0 6,025,023 6,025,023 0
985,376 01/02/19 S SELL 1547 100.0000 0 985,376 985,376 0
18,073 01/03/19 B BUY 1550 100.0000 0 18,073 18,073 0

170,000 01/04/19 S SELL 1551 100.0000 0 170,000 170,000 0
301,251 01/07/19 B BUY 1558 100.0000 0 301,251 301,251 0
301,153 01/08/19 B BUY 1564 100.0000 0 301,153 301,153 0

1,558,895 01/09/19 B BUY 1572 100.0000 0 1,558,895 1,558,895 0
1,707,533 01/10/19 S SELL 1578 100.0000 0 1,707,533 1,707,533 0

534,771 01/11/19 S SELL 1580 100.0000 0 534,771 534,771 0
545,010 01/14/19 B BUY 1587 100.0000 0 545,010 545,010 0

9,675,516 01/15/19 B BUY 1593 100.0000 0 9,675,516 9,675,516 0
5,742,732 01/16/19 S SELL 1597 100.0000 0 5,742,732 5,742,732 0
4,036,459 01/17/19 S SELL 1603 100.0000 0 4,036,459 4,036,459 0

13,898 01/18/19 B BUY 1611 100.0000 0 13,898 13,898 0
229,807 01/22/19 S SELL 1614 100.0000 0 229,807 229,807 0
12,751 01/28/19 B BUY 1627 100.0000 0 12,751 12,751 0

296,007 01/29/19 B BUY 1630 100.0000 0 296,007 296,007 0
1,258,998 01/30/19 B BUY 1634 100.0000 0 1,258,998 1,258,998 0

199,756 01/31/19 B BUY 1640 100.0000 0 199,756 199,756 0
348,317 02/01/19 S SELL 1648 100.0000 0 348,317 348,317 0

533 02/04/19 S SELL 1649 100.0000 0 533 533 0
51,153 02/05/19 B BUY 1652 100.0000 0 51,153 51,153 0

414 02/07/19 B BUY 1658 100.0000 0 414 414 0
8,517,633 02/08/19 B BUY 1663 100.0000 0 8,517,633 8,517,633 0
4,424,048 02/12/19 B BUY 1674 100.0000 0 4,424,048 4,424,048 0

381,928 02/13/19 B BUY 1680 100.0000 0 381,928 381,928 0
609,157 02/14/19 S SELL 1691 100.0000 0 609,157 609,157 0

3,003,592 02/15/19 S SELL 1695 100.0000 0 3,003,592 3,003,592 0
211,277 02/19/19 B BUY 1698 100.0000 0 211,277 211,277 0

15,007,272 02/22/19 B BUY 1704 100.0000 0 15,007,272 15,007,272 0
1,294,418 02/25/19 B BUY 1714 100.0000 0 1,294,418 1,294,418 0

50,000 02/26/19 B BUY 1719 100.0000 0 50,000 50,000 0
5,580,990 02/27/19 S SELL 1728 100.0000 0 5,580,990 5,580,990 0

16,716,208 02/28/19 S SELL 1731 100.0000 0 16,716,208 16,716,208 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
718,267 03/01/19 S SELL 1744 100.0000 0 718,267 718,267 0

4,613 03/04/19 B BUY 1745 100.0000 0 4,613 4,613 0
1,114 03/05/19 B BUY 1747 100.0000 0 1,114 1,114 0

21,357 03/06/19 B BUY 1751 100.0000 0 21,357 21,357 0
99 03/07/19 B BUY 1752 100.0000 0 99 99 0

1,098 03/08/19 B BUY 1755 100.0000 0 1,098 1,098 0
11,719 03/11/19 B BUY 1757 100.0000 0 11,719 11,719 0

199,090 03/12/19 S SELL 1763 100.0000 0 199,090 199,090 0
1,008,860 03/13/19 B BUY 1766 100.0000 0 1,008,860 1,008,860 0

983,852 03/15/19 S SELL 1786 100.0000 0 983,852 983,852 0
1,194,126 03/18/19 B BUY 1793 100.0000 0 1,194,126 1,194,126 0
5,460,124 03/19/19 S SELL 1797 100.0000 0 5,460,124 5,460,124 0

500,000 03/21/19 B BUY 1800 100.0000 0 500,000 500,000 0
557,706 03/22/19 S SELL 1801 100.0000 0 557,706 557,706 0
200,000 03/25/19 S SELL 1805 100.0000 0 200,000 200,000 0
150,433 03/26/19 B BUY 1812 100.0000 0 150,433 150,433 0
73,594 03/27/19 B BUY 1816 100.0000 0 73,594 73,594 0

2,709,058 03/29/19 B BUY 1825 100.0000 0 2,709,058 2,709,058 0
2,021,074 04/01/19 B BUY 1831 100.0000 0 2,021,074 2,021,074 0

169,867 04/02/19 B BUY 1832 100.0000 0 169,867 169,867 0
2,170,516 04/03/19 B BUY 1837 100.0000 0 2,170,516 2,170,516 0
1,126,125 04/04/19 B BUY 1841 100.0000 0 1,126,125 1,126,125 0

393,567 04/05/19 B BUY 1854 100.0000 0 393,567 393,567 0
7,466,622 04/08/19 B BUY 1862 100.0000 0 7,466,622 7,466,622 0
1,461,116 04/09/19 S SELL 1872 100.0000 0 1,461,116 1,461,116 0

60,000 04/10/19 S SELL 1873 100.0000 0 60,000 60,000 0
3,852,779 04/11/19 S SELL 1883 100.0000 0 3,852,779 3,852,779 0
2,410,376 04/12/19 S SELL 1886 100.0000 0 2,410,376 2,410,376 0

13,421,478 04/15/19 B BUY 1894 100.0000 0 13,421,478 13,421,478 0
440,000 04/16/19 S SELL 1895 100.0000 0 440,000 440,000 0

6,239,590 04/18/19 S SELL 1903 100.0000 0 6,239,590 6,239,590 0
998,320 04/24/19 S SELL 1913 100.0000 0 998,320 998,320 0

8,295,715 04/25/19 S SELL 1922 100.0000 0 8,295,715 8,295,715 0
5,650,474 04/26/19 S SELL 1924 100.0000 0 5,650,474 5,650,474 0
3,170,445 04/29/19 B BUY 1926 100.0000 0 3,170,445 3,170,445 0
3,335,552 04/30/19 S SELL 1931 100.0000 0 3,335,552 3,335,552 0

820,498 05/01/19 B BUY 1937 100.0000 0 820,498 820,498 0
546,098 05/02/19 S SELL 1938 100.0000 0 546,098 546,098 0
10,125 05/06/19 B BUY 1943 100.0000 0 10,125 10,125 0
35,395 05/07/19 B BUY 1946 100.0000 0 35,395 35,395 0
17,673 05/08/19 B BUY 1951 100.0000 0 17,673 17,673 0
3,238 05/09/19 B BUY 1955 100.0000 0 3,238 3,238 0

6,263,197 05/10/19 B BUY 1971 100.0000 0 6,263,197 6,263,197 0
1,734,179 05/13/19 B BUY 1975 100.0000 0 1,734,179 1,734,179 0

182,100 05/14/19 S SELL 1981 100.0000 0 182,100 182,100 0
6,371,884 05/15/19 S SELL 1988 100.0000 0 6,371,884 6,371,884 0
1,507,401 05/16/19 B BUY 1990 100.0000 0 1,507,401 1,507,401 0
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BASED ON MARKET VALUE OF 776,188,735 5% VALUE OF 38,809,436
DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN

IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)
1,080,000 05/17/19 B BUY 1999 100.0000 0 1,080,000 1,080,000 0

530,074 05/20/19 B BUY 2002 100.0000 0 530,074 530,074 0
995,275 05/21/19 S SELL 2005 100.0000 0 995,275 995,275 0

1,965,685 05/22/19 S SELL 2007 100.0000 0 1,965,685 1,965,685 0
998,460 05/23/19 S SELL 2009 100.0000 0 998,460 998,460 0
568,969 05/24/19 S SELL 2010 100.0000 0 568,969 568,969 0
505,750 05/28/19 B BUY 2014 100.0000 0 505,750 505,750 0
60,000 05/29/19 S SELL 2016 100.0000 0 60,000 60,000 0

7,864,436 06/03/19 B BUY 2049 100.0000 0 7,864,436 7,864,436 0
635,605 06/04/19 S SELL 2053 100.0000 0 635,605 635,605 0

1,863,476 06/05/19 S SELL 2056 100.0000 0 1,863,476 1,863,476 0
1,007,124 06/06/19 B BUY 2060 100.0000 0 1,007,124 1,007,124 0

746,452 06/07/19 S SELL 2069 100.0000 0 746,452 746,452 0
1,229,286 06/10/19 S SELL 2074 100.0000 0 1,229,286 1,229,286 0
4,110,178 06/11/19 S SELL 2079 100.0000 0 4,110,178 4,110,178 0

995,205 06/12/19 S SELL 2080 100.0000 0 995,205 995,205 0
8,772,501 06/13/19 B BUY 2086 100.0000 0 8,772,501 8,772,501 0

3,001 06/14/19 S SELL 2089 100.0000 0 3,001 3,001 0
53,803 06/17/19 B BUY 2096 100.0000 0 53,803 53,803 0

609,392 06/18/19 S SELL 2107 100.0000 0 609,392 609,392 0
4,268,321 06/19/19 B BUY 2111 100.0000 0 4,268,321 4,268,321 0
2,829,368 06/20/19 S SELL 2112 100.0000 0 2,829,368 2,829,368 0

290,000 06/21/19 B BUY 2117 100.0000 0 290,000 290,000 0
2,138,295 06/24/19 B BUY 2128 100.0000 0 2,138,295 2,138,295 0
1,381,823 06/25/19 S SELL 2136 100.0000 0 1,381,823 1,381,823 0

279,524 06/26/19 S SELL 2148 100.0000 0 279,524 279,524 0
6,190,656 06/27/19 S SELL 2152 100.0000 0 6,190,656 6,190,656 0

746,396 06/28/19 S SELL 2154 100.0000 0 746,396 746,396 0
----------------- ------------ ------------------ ------------------ ----------------

260,815,059 122 TOTAL BUYS 0 260,815,059 260,815,059 0
259,577,249 109 TOTAL SELLS 0 259,577,249 259,577,249 0

----------------- ------------ ------------------ ------------------ ----------------
520,392,308 SECURITY TOTAL 0 520,392,308 520,392,308 0
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