
 

Form 5500 
Department of the Treasury 
Internal Revenue Service 

Department of Labor 
Employee Benefits Security 

 Administration 

Pension Benefit Guaranty Corporation 

Annual Return/Report of Employee Benefit Plan 
This form is required to be filed for employee benefit plans under sections 104 

and 4065 of the Employee Retirement Income Security Act of 1974 (ERISA) and 
sections 6047(e), 6057(b), and 6058(a) of the Internal Revenue Code (the Code). 

 Complete all entries in accordance with 
the instructions to the Form 5500. 

OMB Nos. 1210-0110 
1210-0089 

 

2015 
 

This Form is Open to Public 
Inspection 

Part I  Annual Report Identification Information 
For calendar plan year 2015 or fiscal plan year beginning                                                                      and ending                                                        

A  This return/report is for: 
      X  a multiemployer plan;        X  a multiple-employer plan (Filers checking this box must attach a list of 

participating employer information in accordance with the form instructions); or 

       X  a single-employer plan;        X  a DFE (specify)        _C_ 

B  This return/report is:       X  the first return/report;        X  the final return/report; 

       X  an amended return/report;        X  a short plan year return/report (less than 12 months). 

C  If the plan is a collectively-bargained plan, check here. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . X 

D  Check box if filing under:            X  Form 5558;             X  automatic extension;            X  the DFVC program; 

       X  special extension (enter description) ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

Part II  Basic Plan Information—enter all requested information 
1a  Name of plan 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  

1b Three-digit plan 
number (PN)  001

1c Effective date of plan 
YYYY-MM-DD 

2a  Plan sponsor’s name (employer, if for a single-employer plan) 
       Mailing address (include room, apt., suite no. and street, or P.O. Box)  
       City or town, state or province, country, and ZIP or foreign postal code (if foreign, see instructions) 

2b Employer Identification 
Number (EIN) 
012345678 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  
D/B/A ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  
c/o ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITYEFGHI ABCDEFGHI AB, ST 012345678901 
UK  

2c Plan Sponsor’s telephone 
number 
0123456789 

2d Business code (see 
instructions) 
012345 

 

Caution: A penalty for the late or incomplete filing of this return/report will be assessed unless reasonable cause is established.

Under penalties of perjury and other penalties set forth in the instructions, I declare that I have examined this return/report, including accompanying schedules, 
statements and attachments, as well as the electronic version of this return/report, and to the best of my knowledge and belief, it is true, correct, and complete. 

SIGN 
HERE 

 
 
 YYYY-MM-DD ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

Signature of plan administrator Date Enter name of individual signing as plan administrator 

SIGN 
HERE 

 
 
 YYYY-MM-DD ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

Signature of employer/plan sponsor Date Enter name of individual signing as employer or plan sponsor 

SIGN 
HERE 

 
 
 YYYY-MM-DD ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

Signature of DFE Date Enter name of individual signing as DFE 
Preparer’s name (including firm name, if applicable) and address (include room or suite number) ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHIABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHIABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHIABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

Preparer’s telephone number  

 

For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500. Form 5500 (2015) 
v. 150123

06/30/2016

X

404-715-2600

02/01/1972

03/29/2017

481000

CHRISTOPHER COLLINS

Filed with authorized/valid electronic signature.

504

07/01/2015

DELTA AIR LINES, INC.

DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

58-0218548

GREG TAHVONEN

1030 DELTA BOULEVARD,DEPARTMENT 216
ATLANTA, GA 30354-6001

03/29/2017

X

Filed with authorized/valid electronic signature.

X
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3a Plan administrator’s name and address  XSame as Plan Sponsor  
 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  
c/o ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITYEFGHI ABCDEFGHI AB, ST 012345678901 
UK  

3b  Administrator’s EIN 
012345678 

3c  Administrator’s telephone 
number 
0123456789 

 

4 If the name and/or EIN of the plan sponsor has changed since the last return/report filed for this plan, enter the name, 
EIN and the plan number from the last return/report: 

4b EIN 
012345678 

a Sponsor’s name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

4c PN 
012 

5 Total number of participants at the beginning of the plan year 5 123456789012
6 Number of participants as of the end of the plan year unless otherwise stated (welfare plans complete only lines 6a(1),    
        6a(2), 6b, 6c, and 6d).  

 
 a(1)  Total number of active participants at the beginning of the plan year ................................................................................... 6a(1)
   
 a(2)  Total number of active participants at the end of  the plan year  .......................................................................................... 6a(2)
  
 b Retired or separated participants receiving benefits ................................................................................................................. 6b 123456789012

 

 c Other retired or separated participants entitled to future benefits............................................................................................. 6c 123456789012
  

 d Subtotal. Add lines 6a(2), 6b, and 6c. ...................................................................................................................................... 6d 123456789012
  

 e Deceased participants whose beneficiaries are receiving or are entitled to receive benefits. .................................................. 6e 123456789012
  

 f Total.  Add lines 6d and 6e. ...................................................................................................................................................... 6f 123456789012
  

 g Number of participants with account balances as of the end of the plan year (only defined contribution plans  
        complete this item) .................................................................................................................................................................... 6g 123456789012
  
h Number of participants that terminated employment during the plan year with accrued benefits that were  
      less than 100% vested ............................................................................................................................................................. 6h 123456789012

7  Enter the total number of employers obligated to contribute to the plan (only multiemployer plans complete this item) ......... 7  
8a  If the plan provides pension benefits, enter the applicable pension feature codes from the List of Plan Characteristics Codes in the instructions: 

 

b If the plan provides welfare benefits, enter the applicable welfare feature codes from the List of Plan Characteristics Codes in the instructions:  
          
 

9a Plan funding arrangement (check all that apply) 9b Plan benefit arrangement (check all that apply) 
(1)  X  Insurance (1) X Insurance 

(2)  X Code section 412(e)(3) insurance contracts (2) X Code section 412(e)(3) insurance contracts 

(3)  X Trust  (3) X Trust  

(4)  X  General assets of the sponsor (4) X General assets of the sponsor 

10 Check all applicable boxes in 10a and 10b to indicate which schedules are attached, and, where indicated, enter the number attached.  (See instructions) 

a  Pension Schedules b General Schedules 
(1)  X  R  (Retirement Plan Information) 
 

(1)  X H  (Financial Information) 

(2)  X  MB  (Multiemployer Defined Benefit Plan and Certain Money 
Purchase Plan Actuarial Information) - signed by the plan 
actuary 

(2) X I   (Financial Information – Small Plan) 

(3) X    ___ A  (Insurance Information) 

(4) X C  (Service Provider Information) 

(3)  X  SB  (Single-Employer Defined Benefit Plan Actuarial          
Information) - signed by the plan actuary 

(5) X D  (DFE/Participating Plan Information) 

(6)  X G  (Financial Transaction Schedules) 

   

X

17109

404-715-2600

12171

X

16736

X

58-1282408

X

X

X

11714

1

THE ADMINISTRATIVE COMMITEE OF DELTA AIR LINES, INC

1030 DELTA BOULEVARD,DEPARTMENT 216
ATLANTA, GA 30354-6001

4B 4F 4H 4L 4Q

4938

4U

X

X

X
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Part III Form M-1 Compliance Information (to be completed by welfare benefit plans) 
11a If the plan provides welfare benefits, was the plan subject to the Form M-1 filing requirements during the plan year? (See instructions and 29 CFR 

2520.101-2.) ........................………..….  X    Yes       X    No 
 
         If “Yes” is checked, complete lines 11b and 11c. 
 

11b Is the plan currently in compliance with the Form M-1 filing requirements? (See instructions and 29 CFR 2520.101-2.) …….....  X Yes    X   No  

11c Enter the Receipt Confirmation Code for the 2015 Form M-1 annual report.  If the plan was not required to file the 2015 Form M-1 annual report, 
enter the Receipt Confirmation Code for the most recent Form M-1 that was required to be filed under the Form M-1 filing requirements. (Failure 
to enter a valid Receipt Confirmation Code will subject the Form 5500 filing to rejection as incomplete.)   

 
         Receipt Confirmation Code______________________              
                                            

 

X



 

 

 

SCHEDULE A 
(Form 5500) 

Department of the Treasury 
Internal Revenue Service 

Department of Labor 
Employee Benefits Security Administration 

Pension Benefit Guaranty Corporation 

Insurance Information 
 

This schedule is required to be filed under section 104 of the 
Employee Retirement Income Security Act of 1974 (ERISA). 

 File as an attachment to Form 5500. 

 Insurance companies are required to provide the information  
pursuant to ERISA section 103(a)(2). 

 

OMB No. 1210-0110 

 

2015 
 

This Form is Open to Public 
Inspection 

For calendar plan year 2015 or fiscal plan year beginning                                                                      and ending                                                        

A  Name of plan 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
FGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  
ABCDEFGHI ABCDEFGHI ABCDEFGHI  

B    Three-digit 

plan number (PN)          001

 
C  Plan sponsor’s name as shown on line 2a of Form 5500 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
FGHI ABCDEFGHI  

D  Employer Identification Number (EIN) 
012345678 

Part I Information Concerning Insurance Contract Coverage, Fees, and Commissions Provide information for each contract 
on a separate Schedule A.  Individual contracts grouped as a unit in Parts II and III can be reported on a single Schedule A. 

1  Coverage Information: 
 

(a)  Name of insurance carrier 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
 

(b)  EIN 
(c)  NAIC 

code 
(d)  Contract or 

 identification number 

(e)  Approximate number of 
persons covered at end of 

policy or contract year 

Policy or contract year 

(f)  From (g)  To 

012345678 ABCDE ABCDE0123456789 1234567 YYYY-MM-DD YYYY-MM-DD 

2  Insurance fee and commission information. Enter the total fees and total commissions paid.  List in line 3 the agents, brokers, and other persons in 
descending order of the amount paid. 

(a) Total amount of commissions paid (b) Total amount of fees paid 

123456789012345 123456789012345

3  Persons receiving commissions and fees.  (Complete as many entries as needed to report all persons). 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid 

(e) Organization code (c) Amount (d) Purpose 
-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid 

(e) Organization code (c) Amount (d) Purpose 
-123456789012345 -123456789012345 

 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500.
Schedule A (Form 5500) 2015 

v. 150123 

 

31

13-5581829

31

62

06/30/2016

65978 123303

58-0218548

TOWERS WATSON PENNSYLVANIA, INC

TOWERS WATSON DELAWARE INC

07/01/2015

DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

METROPOLITAN LIFE INSURANCE COMPANY

DELTA AIR LINES, INC.

01/01/2015

504

0

0

0

19192 12/31/2015

NON-MONETARY COMPENSATION

NON-MONETARY COMPENSATION

3

3

PO BOX 9102, PO BOX 8500
PHILADELPHIA, PA 19178-8500

PO BOX 28852
NEW YORK, NY 10087-8852
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(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid (e) Organization 
code (c) Amount (d) Purpose 

-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid (e) Organization 
code (c) Amount (d) Purpose 

-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid (e) Organization 
code (c) Amount (d) Purpose 

-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid (e) Organization 
code (c) Amount (d) Purpose 

-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid (e) Organization 
code (c) Amount (d) Purpose 

-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

 

 

 

 

 

 

1
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Part II Investment and Annuity Contract Information 
Where individual contracts are provided, the entire group of such individual contracts with each carrier may be treated as a unit for purposes of 
this report. 

4  Current value of plan’s interest under this contract in the general account at year end .................................................... 4 -123456789012345
5  Current value of plan’s interest under this contract in separate accounts at year end ...................................................... 5 -123456789012345
6  Contracts With Allocated Funds: 

a State the basis of premium rates   
 

  
b Premiums paid to carrier ........................................................................................................................................... 6b -123456789012345
c Premiums due but unpaid at the end of the year ...................................................................................................... 6c -123456789012345
d If the carrier, service, or other organization incurred any specific costs in connection with the acquisition or 

retention of the contract or policy, enter amount. ......................................................................................................
6d -123456789012345

        Specify nature of costs     
 

e Type of contract:   (1)  X  individual policies                (2)  X   group deferred annuity 

 (3)  X   other (specify)     
 

 

  
 f If contract purchased, in whole or in part, to distribute benefits from a terminating plan, check here         X 

7  Contracts With Unallocated Funds (Do not include portions of these contracts maintained in separate accounts)  
a Type of contract: (1)  X  deposit administration (2)  X  immediate participation guarantee  

 (3)  X  guaranteed investment (4)  X  other  
 

 
 

b Balance at the end of the previous year ................................................................................................................... 7b -123456789012345
c Additions:  (1) Contributions deposited during the year ................................... 7c(1) -123456789012345  

(2) Dividends and credits ................................................................................. 7c(2) -123456789012345  
(3) Interest credited during the year ................................................................. 7c(3) -123456789012345  
(4) Transferred from separate account ............................................................ 7c(4) -123456789012345  
(5) Other (specify below) .................................................................................. 7c(5) -123456789012345  
 

   
 
 

(6)Total additions ...................................................................................................................................................... 7c(6) -123456789012345
 d  Total of balance and additions (add lines 7b and 7c(6)).  .......................................................................................... 7d -123456789012345
 e  Deductions:   
      (1) Disbursed from fund to pay benefits or purchase annuities during year 7e(1) -123456789012345  
      (2) Administration charge made by carrier ........................................................ 7e(2) -123456789012345  
      (3) Transferred to separate account ................................................................. 7e(3) -123456789012345  
      (4) Other (specify below) ................................................................................... 7e(4) -123456789012345  

 

   
 
 

      (5) Total deductions ................................................................................................................................................... 7e(5) -123456789012345
 f Balance at the end of the current year (subtract line 7e(5) from line 7d) .................................................................. 7f -123456789012345

0

0
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Part III Welfare Benefit Contract Information 
If more than one contract covers the same group of employees of the same employer(s) or members of the same employee organizations(s), the 
information may be combined for reporting purposes if such contracts are experience-rated as a unit.  Where contracts cover individual employees, 
the entire group of such individual contracts with each carrier may be treated as a unit for purposes of this report. 

8   Benefit and contract type (check all applicable boxes) 
 a  X  Health (other than dental or vision) b X  Dental c X  Vision d X  Life insurance 
 e  X  Temporary disability (accident and sickness) f  X  Long-term disability g X  Supplemental unemployment h X  Prescription drug 
 i  X  Stop loss (large deductible) j  X  HMO contract k X  PPO contract  l X  Indemnity contract 
 m X  Other (specify)  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

ABCKEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
9  Experience-rated contracts:  

a   Premiums: (1) Amount received ..................................................................... 9a(1) -123456789012345  
      (2) Increase (decrease) in amount due but unpaid ....................................... 9a(2) -123456789012345  
      (3) Increase (decrease) in unearned premium reserve ................................. 9a(3) -123456789012345  

(4) Earned ((1) + (2) - (3)) ...................................................................................................................................... 9a(4) -123456789012345
 b Benefit charges (1) Claims paid ................................................................... 9b(1) -123456789012345 
      (2) Increase (decrease) in claim reserves ..................................................... 9b(2) -123456789012345  
      (3) Incurred claims (add (1) and (2)) ...................................................................................................................... 9b(3) 123456789012345
      (4) Claims charged ................................................................................................................................................. 9b(4) 123456789012345
 c Remainder of premium: (1) Retention charges (on an accrual basis) -- -123456789012345 
             (A) Commissions .................................................................................... 9c(1)(A) -123456789012345 
             (B) Administrative service or other fees ................................................. 9c(1)(B) -123456789012345 
             (C) Other specific acquisition costs ........................................................ 9c(1)(C) -123456789012345 
             (D) Other expenses ................................................................................ 9c(1)(D) -123456789012345 
             (E) Taxes ................................................................................................ 9c(1)(E) -123456789012345 
             (F) Charges for risks or other contingencies .......................................... 9c(1)(F) -123456789012345 
             (G) Other retention charges ................................................................... 9c(1)(G) -123456789012345 
             (H) Total retention ........................................................................................................................................... 9c(1)(H) -123456789012345
     (2) Dividends or retroactive rate refunds.  (These amounts were X  paid in cash, or X  credited.) ..................... 9c(2) -123456789012345
 d Status of policyholder reserves at end of year: (1) Amount held to provide benefits after retirement ................... 9d(1) -123456789012345
     (2) Claim reserves ................................................................................................................................................. 9d(2) -123456789012345
   (3) Other reserves ................................................................................................................................................. 9d(3) -123456789012345
 e Dividends or retroactive rate refunds due.  (Do not include amount entered in line 9c(2).) .................................. 9e -123456789012345

10 Nonexperience-rated contracts:  
 a Total premiums or subscription charges paid to carrier ........................................................................................ 10a -123456789012345
 b If the carrier, service, or other organization incurred any specific costs in connection with the acquisition or 

retention of the contract or policy, other than reported in Part I, line 2 above, report amount. ............................. 10b -123456789012345
Specify nature of costs   

 
 
 
 
 
 
 
 
 
 
 
 
 

 

 

 

 

 

 

 

Part IV Provision of Information  

11 Did the insurance company fail to provide any information necessary to complete Schedule A? .............   X Yes    X No 

12 If the answer to line 11 is “Yes,” specify the information not provided.  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

 

N/A

7456853

X

X
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SCHEDULE C 
(Form 5500) 

Department of the Treasury 
Internal Revenue Service 

Department of Labor 
Employee Benefits Security Administration 

Pension Benefit Guaranty Corporation 

Service Provider Information 
 

This schedule is required to be filed under section 104 of the Employee 
Retirement Income Security Act of 1974 (ERISA). 

 File as an attachment to Form 5500. 

OMB No. 1210-0110 

 

2015 
 

This Form is Open to Public 
Inspection. 

For calendar plan year 2015 or fiscal plan year beginning                                                                      and ending                                                        

A  Name of plan 
ABCDEFGHI  

B  Three-digit 

plan number (PN)          001 

C  Plan sponsor’s name as shown on line 2a of Form 5500 
ABCDEFGHI  

D   Employer Identification Number (EIN) 
012345678 

Part I Service Provider Information (see instructions) 
 
You must complete this Part, in accordance with the instructions, to report the information required for each person who received, directly or indirectly, $5,000 
or more in total compensation (i.e., money or anything else of monetary value) in connection with services rendered to the plan or the person's position with the 
plan during the plan year.  If a person received only eligible indirect compensation for which the plan received the required disclosures, you are required to 
answer line 1 but are not required to include that person when completing the remainder of this Part.   
 

1  Information on Persons Receiving Only Eligible Indirect Compensation 
a Check "Yes" or "No" to indicate whether you are excluding a person from the remainder of this Part because they received only eligible 
    indirect compensation for which the plan received the required disclosures (see instructions for definitions and conditions).. . . . . . . . . . . . . . .     X Yes   X No 
 

b  If you answered line 1a  “Yes,” enter the name and EIN or address of each person providing the required disclosures for the service providers who  
    received only eligible indirect compensation.  Complete as many entries as needed (see instructions).  
 

(b)  Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 
 
 

(b) Enter name and EIN or address of person who provided you disclosure on eligible indirect compensation 

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation  

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 

For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500 Schedule C (Form 5500) 2015
v.150123

58-0218548

06/30/2016

X

07/01/2015

504DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

DELTA AIR LINES, INC.
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(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation  

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation  

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 

1
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

(a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

CONTRACT
ADMINISTRATOR

PARTY-IN-
INTEREST

CLAIMS
PROCESSING

13

28

12 13

1140193

804750

613844

32-0293031

XEROX

36-3664388

58-1873472

UBS

HARVEY WATT AND CO.

X

X

X

1
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

(a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

CONSULTANT

PARTY-IN-
INTEREST

PARTY-IN-
INTEREST

16

28

28

525275

307965

254791

45-5344097

VERUS INVESTORS

80-0644053

98-0117968

GUGGENHEIM PARTNERS

MONDRIAN INV. PARTNERS LTD

X

X

X

2
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

(a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

PARTY-IN-
INTEREST

PARTY-IN-
INTEREST

PARTY-IN-
INTEREST

28

28

28

189768

149507

128876

75-3179897

COPPER ROCK CAPITAL

33-0704072

95-3692822

BRANDES INVESTMENT PARTNERS LP

WELLS CAPITAL MANAGEMENT

X

X

X

3
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

(a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

PARTY-IN-
INTEREST

PARTY-IN-
INTEREST

PARTY-IN-
INTEREST

28

28

28

123231

98200

81182

20-2830751

SANDS CAPITAL MANAGEMENT

47-1167553

95-4575414

WELLINGTON MANAGEMENT COMPANY

KAYNE ANDERSON RUDNICK INVEST. MGMT

X

X

X

4
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

(a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

PARTY-IN-
INTEREST

PARTY-IN-
INTEREST

PARTY-IN-
INTEREST

28

28

28

50806

50000

47606

27-2341610

ARGA INVESTMENT MANAGEMENT, LP

04-2691242

27-0282607

GMO

LMCG INVESTMENTS

X

X

X

5
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

(a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

PARTY-IN-
INTEREST

ACTUARY

PARTY-IN-
INTEREST

28

11

21 99

45980

36031

22080

27-0282607

LEE MUNDER

23-1159360

13-4994650

WILLIS TOWERS WATSON

JP MORGAN CHASE

X

X

X

6
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

(a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

AUDITOR

PARTY-IN-
INTEREST

10

27

21000

6410

58-1433845

FRAZIER & DEETER, LLC.

03-0393028

SEGAL ROGERSCASEY

X

X

7
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Part I Service Provider Information (continued)
3 If you reported on line 2 receipt of indirect compensation, other than eligible indirect compensation, by a service provider, and the service provider is a fiduciary 

or provides contract administrator, consulting, custodial, investment advisory, investment management, broker, or recordkeeping services, answer the following 
questions for (a) each source from whom the service provider received $1,000 or more in indirect compensation and (b) each source for whom the service 
provider gave you a formula used to determine the indirect compensation instead of an amount or estimated amount of the indirect compensation.  Complete as 
many entries as needed to report the required information for each source. 

(a) Enter service provider name as it appears on line 2 (b) Service Codes 
(see instructions) 

(c) Enter amount of indirect 
compensation

 
 

  

 (d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any 
formula used to determine the service provider’s eligibility 

for or the amount of the indirect compensation. 
 

 

 

(a) Enter service provider name as it appears on line 2 (b) Service Codes 
(see instructions) 

(c) Enter amount of indirect 
compensation 

 

  

 (d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any 
formula used to determine the service provider’s eligibility 

for or the amount of the indirect compensation. 

 

 

 

(a) Enter service provider name as it appears on line 2 (b) Service Codes 
(see instructions) 

(c) Enter amount of indirect 
compensation 

 

  

 (d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any 
formula used to determine the service provider’s eligibility 

for or the amount of the indirect compensation. 

  

1
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Part II Service Providers Who Fail or Refuse to Provide Information 

4 Provide, to the extent possible, the following information for each service provider who failed or refused to provide the information necessary to complete 
this Schedule. 

(a) Enter name and EIN or address of service provider (see 
instructions) 

(b) Nature of 
Service  
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 10 11 
12 13 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

(a) Enter name and EIN or address of service provider (see 
instructions) 

(b) Nature of 
Service 
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 10 11 
12 13 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

(a) Enter name and EIN or address of service provider (see 
instructions) 

(b) Nature of 
Service 
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 10 11 12 
13 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

(a) Enter name and EIN or address of service provider (see 
instructions) 

(b) Nature of 
Service 
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 10 11 12 
13 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

(a) Enter name and EIN or address of service provider (see 
instructions) 

(b) Nature of 
Service 
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 10 11 12 
13 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

(a) Enter name and EIN or address of service provider (see 
instructions) 

(b) Nature of 
Service 
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

  
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

 

1
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a Name: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD b EIN:  123456789 
c  Position:  ABCDEFGHI ABCDEFGHI ABCD  
d Address: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

e Telephone:  1234567890

 Explanation: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

a Name:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD b EIN:   123456789 
c  Position:  ABCDEFGHI ABCDEFGHI ABCD  
d Address: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

e Telephone:  1234567890

 Explanation: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

a Name: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD b EIN: 123456789 
c  Position:  ABCDEFGHI ABCDEFGHI ABCD  
d Address: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

e Telephone:  1234567890

 Explanation: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

a Name:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD b EIN: 123456789 
c  Position:  ABCDEFGHI ABCDEFGHI ABCD  
d Address: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

e Telephone:  1234567890

 Explanation: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

a Name:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD b EIN: 123456789 
c  Position:  ABCDEFGHI ABCDEFGHI ABCD  
d Address: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

e Telephone:  1234567890

 Explanation: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

 
 
 
 
 
 
 

Part III Termination Information on Accountants and Enrolled Actuaries (see instructions)  
(complete as many entries as needed) 

1



 

 

SCHEDULE D 
(Form 5500) 

 

Department of the Treasury 
Internal Revenue Service 

 
Department of Labor 

Employee Benefits Security Administration 
 
 

 

DFE/Participating Plan Information 
 

This schedule is required to be filed under section 104 of the Employee 
Retirement Income Security Act of 1974 (ERISA). 

 File as an attachment to Form 5500.  

 

 

OMB No. 1210-0110 

 

2015 
 

This Form is Open to Public 
Inspection. 

For calendar plan year 2015 or fiscal plan year beginning                                                                      and ending                                                        

A  Name of plan 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI  

B    Three-digit 

plan number (PN)          001

 
C  Plan or DFE sponsor’s name as shown on line 2a of Form 5500 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

D    Employer Identification Number (EIN) 
012345678 

Part I Information on interests in MTIAs, CCTs, PSAs, and 103-12 IEs (to be completed by plans and DFEs)  
(Complete as many entries as needed to report all interests in DFEs) 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or    

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or     

103-12 IE at end of year (see instructions) -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 
 
For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500. Schedule D (Form 5500) 2015 

v. 150123

06/30/2016

26-3869310-000

26-3876482-000

26-3871265-000

0

26-3879491-000

0

0

26-3877017-000

87143

26-3878646-000

0

26-3879549-000

0

58-0218548

12130

C

C

C

C

C

C

07/01/2015

C

DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

DELTA AIR LINES, INC.

504

ROGERSCASEY, INC.

ROGERSCASEY, INC.

ROGERSCASEY, INC.

ROGERSCASEY, INC.

ROGERSCASEY, INC.

ROGERSCASEY, INC.

ROGERSCASEY, INC.

RCTS EMERGING MARKETS DEBT

RCTS INTL LARGE CAP VALUE EQUITY

RCTS INTL LARGE CAP CORE

RCTS LARGE CAP INDEX INTL EQUITY

RCTS LARGE CAP TRAD GROWTH US EQUI

RCTS LARGE CAP TRAD VALUE US EQUI

RCTS SMALL CAP INT'L INDEX EQUITY
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a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

 
 

13-4196796-000

13-4196796-000

AEOLUS PROPERTY CASTROPHE KEYSTONE

AEOLUS PROPERTY CATASTROPHE LP MY14

ART INTINV BVI LTD

ATLAS ENH FUND B INI 0311

ATLAS ENHANCED FD, LTD CL -B SERS 1

BOSVALEN FEEDER FUND FEB1 2015

CASPIAN FOCUSED CREDIT INT'L FD SER

CASPIAN FOCUSED CREDIT INT'L L FUND

98-0702465-000

98-0702465-000

13-4196796-000

98-1244398-000

98-1244398-000

01-0000000-000

13-4046450-000

13-4046450-000

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

1

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

8198605

0

C

C

233550

0

0

9550434

0

0

172678

0

C

C

C

C

C

C

C

C

A.R.T INTERNATIONAL INVESTORS (BVI)

A.R.T INTL INVESTORS(BVI) - DP
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a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

 
 

98-0589860-000

38-3911880-000

CMDTY OSFD LTD F SER F SERIES 11/14

COLUMBUS HILL OV A S32

COLUMBUS HILL OVERSEAS LTD, COHB-DP

CRE SUI SEPRFD A1 A3 1-DP

JPMORGAN PRIME MMKT FUND CAPITAL SH

MILLENNIUM INT EE III 01A-DP

PGIM.2 - PGIMFIGLOLIQRELVALI

PHARO GALA FD LTD CL A-DP

38-3911880-000

01-0864151-000

01-0864151-000

98-1051877-000

13-3736024-001

98-1041100-002

22-2540245-003

01-0000000-004

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

2

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

6543336

1297492

C

C

1243427

1520878

3992873

2202943

75293973

16691824

2286573

3551116

C

C

C

C

C

C

C

C

CITADEL KENSINGTON GLOBAL STRATEGIE

CMDTY OFFSHORE FUND, LTD - CLASS F
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a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

 
 

01-0000000-005

98-1219448-006

PLEIAD ASIA OSFDR A1U0215-DP

PORT MEADOW FD SERS A SHRS UNRESTD

PROVIDENCE MBS D 201605

PROVIDENCE.10 - PROVIDENCE MBS FUND

SACHEM HD OS CS NR 092013-DP

SHELLBACK OFFSHORE FUND, LTD

YORK EUR OPP UT AU 52015-DP

YORK EUROPEAN OPPORTUNITIES UNIT TR

98-1219448-007

98-1261460-008

20-0447767-009

20-0447767-010

80-0872416-000

01-0000000-000

26-3971819-000

26-3971819-000

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

3

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

4289525

0

C

C

0

955081

5034850

2020000

5888223

6985595

1276582

746550

C

C

C

C

C

C

C

C

POLAR.18 - POLAR MULTISTRAT A1

PLEIAD ASIA OFFSHORE FEEDER FUND CL
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a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

 
 

26-3971819-000

26-3971819-000

YORK EUROPEAN OPPORTUNITIES UNITS T

26-3971819-000

UBS HEDGE FUND SOLUTIONS

UBS HEDGE FUND SOLUTIONS

4

UBS HEDGE FUND SOLUTIONS

1512193

984163

C

C

990194C

YORK EUROPEAN OPPORTUNITIES UNIT TR

YORK EUROPEAN OPPORTUNITIES UNIT TR
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6  

Part II Information on Participating Plans (to be completed by DFEs) 
(Complete as many entries as needed to report all participating plans) 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 
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SCHEDULE G 
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Department of Treasury 
Internal Revenue Service 

 
Department of Labor 

Employee Benefits Security Administration 

Financial Transaction Schedules 
 

This schedule is required to be filed under section 104 of the Employee Retirement 
Income Security Act of 1974 (ERISA) and section 6058(a) of the Internal Revenue 

Code (the Code). 

 File as an attachment to Form 5500.  

OMB No. 1210-0110 

 

2015 
 

This Form is Open to Public 
Inspection.  

For calendar plan year 2015 or fiscal plan year beginning                                                                     and ending                                                        

A  Name of plan 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI  

B    Three-digit 

plan number (PN)          001

 
C  Plan sponsor’s name as shown on line 2a of Form 5500 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

D    Employer Identification Number (EIN) 
012345678 

Part I   Schedule of Loans or Fixed Income Obligations in Default or Classified as Uncollectible 
Complete as many entries as needed to report all loans or fixed income obligations in default or classified as uncollectible.  Check box (a) if obligor 
is known to be a party in interest.  Attach Overdue Loan Explanation for each loan listed.  See Instructions. 

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the 

type and value of collateral, any renegotiation of the loan and the terms of the 
renegotiation, and other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the 

type and value of collateral, any renegotiation of the loan and the terms of the 
renegotiation, and other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 

 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the 

type and value of collateral, any renegotiation of the loan and the terms of the 
renegotiation, and other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345
 

For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500. Schedule G (Form 5500) 2015 
v. 150123

06/30/2016

58-0218548

CENTURY

ADELPHIA COMMUNICATIONS

CENTURY

07/01/2015

DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

50 LOCUST AVENUE
NEW CANAAN, CT 06840

1 NORTH MAIN STREET
COUDERSPORT, PA 16915-0000

DELTA AIR LINES, INC.

50 LOCUST AVENUE
NEW CANAAN, CT 06840

0

105638

0

940788

0

0

CORPORATE BOND, $1,450,000 PAR VALUECOUPON RATE 0% MATURED 1/15/08

504

CORPORATE BOND, $50,000 PAR VALUECOUPON RATE 9.5% MATURED 3/1/05

CORPORATE BOND, $662,000 PAR VALUECOUPON RATE 8.875% MATURED 1/15/07

844314

50000

662000

844314

155638

1602788

0

0

0

1450000

50000

662000
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(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the 

type and value of collateral, any renegotiation of the loan and the terms of the 
renegotiation, and other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the 

type and value of collateral, any renegotiation of the loan and the terms of the 
renegotiation, and other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the 

type and value of collateral, any renegotiation of the loan and the terms of the 
renegotiation, and other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the 

type and value of collateral, any renegotiation of the loan and the terms of the 
renegotiation, and other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the 

type and value of collateral, any renegotiation of the loan and the terms of the 
renegotiation, and other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

0 29000

1

0

TUNICA-BILOXI GAMING AUTHORITY

151 MELACON DRIVE
MARKSVILLE, LA 71351

6676

CORPORATE BOND - PAR $29,000 / COUPON RATE 9.000% / MATURES 11/15/2015

3567629000
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Part II Schedule of Leases in Default or Classified as Uncollectible    
Complete as many entries as needed to report all leases in default or classified as uncollectible.  Check box (a) if lessor or lessee is known to be a 
party in interest.  Attach Overdue Lease Explanation for each lease listed.  (See instructions) 

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 

(g) Gross rental 
receipts during the plan 

year 

(h) Expenses paid during 
the plan year 

(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345 

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 

(g) Gross rental 
receipts during the plan 

year 

(h) Expenses paid during 
the plan year 

(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345 

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 

(g) Gross rental 
receipts during the plan 

year 

(h) Expenses paid during 
the plan year 

(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345 

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 

(g) Gross rental 
receipts during the plan 

year 

(h) Expenses paid during 
the plan year 

(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345 

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 

(g) Gross rental 
receipts during the plan 

year 

(h) Expenses paid during 
the plan year 

(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345 

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 

(g) Gross rental 
receipts during the plan 

year 

(h) Expenses paid during 
the plan year 

(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345 

 

1
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Part III Nonexempt Transactions  
Complete as many entries as needed to report all nonexempt transactions.  Caution: If a nonexempt prohibited transaction occurred with respect 
to a disqualified person, file Form 5330 with the IRS to pay the excise tax on the transaction. 

(a) Identity of party involved 
(b) Relationship to plan, employer, 
or other party-in-interest 

(c) Description of transaction including maturity date, rate 
of interest, collateral, par or maturity value 

(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental 
(g) Transaction 

expenses 
(h) Cost of asset 

(i) Current value of 
asset 

(j) Net gain (or loss) on 
each transaction 

123456789012345 123456789012345 123456789012345 123456789012345 12345678901235 -1234567890123455
 

(a) Identity of party involved 
(b) Relationship to plan, employer, 
or other party-in-interest 

(c) Description of transaction including maturity date, rate 
of interest, collateral, par or maturity value 

(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental 
(g) Transaction 

expenses 
(h) Cost of asset 

(i) Current value of 
asset 

(j) Net gain (or loss) on 
each transaction 

      
 

(a) Identity of party involved 
(b) Relationship to plan, employer, 

or other party-in-interest 
(c) Description of transaction including maturity date, rate 

of interest, collateral, par or maturity value 
(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental 
(g) Transaction 

expenses 
(h) Cost of asset 

(i) Current value of 
asset 

(j) Net gain (or loss) on 
each transaction 

123456789012345 123456789012345 123456789012345 123456789012345 12345678901235 -1234567890123455

(a) Identity of party involved 
(b) Relationship to plan, employer, 
or other party-in-interest 

(c) Description of transaction including maturity date, rate 
of interest, collateral, par or maturity value 

(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental 
(g) Transaction 

expenses 
(h) Cost of asset 

(i) Current value of 
asset 

(j) Net gain (or loss) on 
each transaction 

   
 

(a) Identity of party involved 
(b) Relationship to plan, employer, 
or other party-in-interest 

(c) Description of transaction including maturity date, rate 
of interest, collateral, par or maturity value 

(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental 
(g) Transaction 

expenses 
(h) Cost of asset 

(i) Current value of 
asset 

(j) Net gain (or loss) on 
each transaction 

123456789012345 123456789012345 123456789012345 123456789012345 12345678901235 -1234567890123455

(a) Identity of party involved 
(b) Relationship to plan, employer, 
or other party-in-interest 

(c) Description of transaction including maturity date, rate 
of interest, collateral, par or maturity value 

(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental 
(g) Transaction 

expenses 
(h) Cost of asset 

(i) Current value of 
asset 

(j) Net gain (or loss) on 
each transaction 

123456789012345 123456789012345 123456789012345 123456789012345 12345678901235 -1234567890123455
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SCHEDULE H 
(Form 5500) 

Department of the Treasury 
Internal Revenue Service 

Department of Labor 
Employee Benefits Security Administration 

Pension Benefit Guaranty Corporation 

Financial Information 
 

This schedule is required to be filed under section 104 of the Employee 
Retirement Income Security Act of 1974 (ERISA), and section 6058(a) of the 

Internal Revenue Code (the Code). 

 File as an attachment to Form 5500. 

OMB No. 1210-0110 

 

2015 
 

This Form is Open to Public 
Inspection  

For calendar plan year 2015 or fiscal plan year beginning                                                                      and ending                                                        

A  Name of plan 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI  

B Three-digit 

plan number (PN)          001

 
C  Plan sponsor’s name as shown on line 2a of Form 5500 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

D    Employer Identification Number (EIN) 
012345678 

Part I  Asset and Liability Statement 
1 Current value of plan assets and liabilities at the beginning and end of the plan year. Combine the value of plan assets held in more than one trust. Report 

the value of the plan’s interest in a commingled fund containing the assets of more than one plan on a line-by-line basis unless the value is reportable on 
lines 1c(9) through 1c(14). Do not enter the value of that portion of an insurance contract which guarantees, during this plan year, to pay a specific dollar 
benefit at a future date. Round off amounts to the nearest dollar.  MTIAs, CCTs, PSAs, and 103-12 IEs do not complete lines 1b(1), 1b(2), 1c(8), 1g, 1h, 
and 1i. CCTs, PSAs, and 103-12 IEs also do not complete lines 1d and 1e. See instructions.

Assets  (a) Beginning of Year (b) End of Year

 a  Total noninterest-bearing cash ....................................................................... 1a -123456789012345 -123456789012345

 b  Receivables (less allowance for doubtful accounts):    

(1)  Employer contributions ...........................................................................  1b(1) -123456789012345 -123456789012345

(2)  Participant contributions .........................................................................  1b(2) -123456789012345 -123456789012345

(3)  Other .......................................................................................................  1b(3) -123456789012345 -123456789012345
 c  General investments:   

(1)  Interest-bearing cash (include money market accounts & certificates  
of deposit) ............................................................................................. 

1c(1) -123456789012345 -123456789012345

(2)  U.S. Government securities ....................................................................  1c(2) -123456789012345 -123456789012345

(3)  Corporate debt instruments (other than employer securities):   

(A)  Preferred ..........................................................................................  1c(3)(A) -123456789012345 -123456789012345

(B)  All other ............................................................................................  1c(3)(B) -123456789012345 -123456789012345

(4)  Corporate stocks (other than employer securities):   

(A)  Preferred ..........................................................................................  1c(4)(A) -123456789012345 -123456789012345

(B)  Common ..........................................................................................  1c(4)(B) -123456789012345 -123456789012345

(5) Partnership/joint venture interests ..........................................................  1c(5) -123456789012345 -123456789012345

(6) Real estate (other than employer real property) .....................................  1c(6) -123456789012345 -123456789012345

(7) Loans (other than to participants) ...........................................................  1c(7) -123456789012345 -123456789012345

(8) Participant loans .....................................................................................  1c(8) -123456789012345 -123456789012345

(9) Value of interest in common/collective trusts ..........................................  1c(9) -123456789012345 -123456789012345

(10) Value of interest in pooled separate accounts ........................................  1c(10) -123456789012345 -123456789012345

(11) Value of interest in master trust investment accounts ............................  1c(11) -123456789012345 -123456789012345

(12) Value of interest in 103-12 investment entities .......................................  1c(12) -123456789012345 -123456789012345
(13) Value of interest in registered investment companies (e.g., mutual  
        funds) ......................................................................................  

1c(13) -123456789012345 -123456789012345

(14) Value of funds held in insurance company general account (unallocated 
contracts) ................................................................................................  

1c(14) -123456789012345 -123456789012345

(15) Other .......................................................................................................  1c(15) -123456789012345 -123456789012345

For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500 Schedule H (Form 5500) 2015 
v. 150123

 

  

194132428

06/30/2016

201802042

7803896

6054494

423090367

58-0218548

07/01/2015

192520678

DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

91349458

DELTA AIR LINES, INC.

504

439

228899174

29776386

7399086

252518152

258863368

22934760

1376976

186186785

13630948

13613146138260956
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(5) Unrealized appreciation (depreciation) of assets: (A) Real estate ......................... 2b(5)(A) -123456789012345 

 (B) Other ................................................................................................... 2b(5)(B) -123456789012345 
(C) Total unrealized appreciation of assets.  

Add lines 2b(5)(A) and (B) ..................................................................
2b(5)(C)  -123456789012345

1d Employer-related investments:  (a) Beginning of Year (b) End of Year

(1)  Employer securities .................................................................................... 1d(1) -123456789012345 -123456789012345

(2)  Employer real property ............................................................................... 1d(2) -123456789012345 -123456789012345

1e Buildings and other property used in plan operation ......................................... 1e -123456789012345 -123456789012345

1f Total assets (add all amounts in lines 1a through 1e) ...................................... 1f -123456789012345 -123456789012345

Liabilities    

1g Benefit claims payable ...................................................................................... 1g -123456789012345 -123456789012345

1h Operating payables ........................................................................................... 1h -123456789012345 -123456789012345

1i Acquisition indebtedness .................................................................................. 1i -123456789012345 -123456789012345

1j Other liabilities ................................................................................................... 1j -123456789012345 -123456789012345

1k Total liabilities (add all amounts in lines 1g through1j) ..................................... 1k -123456789012345 -123456789012345

Net Assets    

1l Net assets (subtract line 1k from line 1f) ........................................................... 1l -123456789012345 -123456789012345
 

 Part II Income and Expense Statement 
2 Plan income, expenses, and changes in net assets for the year. Include all income and expenses of the plan, including any trust(s) or separately maintained 

fund(s) and any payments/receipts to/from insurance carriers. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and 103-12 IEs do not complete 
lines 2a, 2b(1)(E), 2e, 2f, and 2g. 

Income (a) Amount (b) Total

 a Contributions:   

(1) Received or receivable in cash from: (A) Employers .................................. 2a(1)(A) -123456789012345 

(B) Participants ......................................................................................... 2a(1)(B) -123456789012345 

(C) Others (including rollovers) ................................................................. 2a(1)(C) -123456789012345 

(2) Noncash contributions ................................................................................ 2a(2) -123456789012345 

(3) Total contributions. Add lines 2a(1)(A), (B), (C), and line 2a(2) ................. 2a(3)  -123456789012345

 b Earnings on investments: 
  (1) Interest:  

(A) Interest-bearing cash (including money market accounts and 
certificates of deposit) .........................................................................

2b(1)(A) -123456789012345  

(B)  U.S. Government securities ................................................................ 2b(1)(B) -123456789012345  
(C)  Corporate debt instruments ................................................................ 2b(1)(C) -123456789012345 

(D)  Loans (other than to participants) ....................................................... 2b(1)(D) -123456789012345 

(E)  Participant loans ................................................................................. 2b(1)(E) -123456789012345 

(F)  Other ................................................................................................... 2b(1)(F) -123456789012345 

(G)  Total interest. Add lines 2b(1)(A) through (F) ..................................... 2b(1)(G)  -123456789012345

(2) Dividends: (A) Preferred stock .................................................................... 2b(2)(A) -123456789012345 

(B) Common stock .................................................................................... 2b(2)(B) -123456789012345 

(C) Registered investment company shares (e.g. mutual funds) .............. 2b(2)(C)  

(D) Total dividends. Add lines 2b(2)(A), (B), and (C) 2b(2)(D) 

 

-123456789012345

(3) Rents ........................................................................................................... 2b(3) -123456789012345

(4) Net gain (loss) on sale of assets:  (A) Aggregate proceeds ....................... 2b(4)(A) -123456789012345 

(B)  Aggregate carrying amount (see instructions) .................................... 2b(4)(B) -123456789012345 

(C) Subtract line 2b(4)(B) from line 2b(4)(A) and enter result .................. 2b(4)(C)  -123456789012345
795878821

23489340

238946766

783408907

4382874

20305

8512

197632

256649801

219057

1040260051

-3621114

817346954

5950214

5525013

199423757

17682730

29764781

-12469914

4650879

222913097

-3621114

29764781

252132

1229953488

973303687

15873
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  (a) Amount (b) Total

(6) Net investment gain (loss) from common/collective trusts .........................  2b(6)  -123456789012345

(7) Net investment gain (loss) from pooled separate accounts .......................  2b(7)  -123456789012345

(8)  Net investment gain (loss) from master trust investment accounts ...........  2b(8)  -123456789012345

(9) Net investment gain (loss) from 103-12 investment entities ......................  2b(9)  -123456789012345
(10) Net investment gain (loss) from registered investment  

companies (e.g., mutual funds) ..................................................................  
2b(10)  -123456789012345

  c Other income .................................................................................................... 2c -123456789012345

  d Total income. Add all income amounts in column (b) and enter total ..................... 2d -123456789012345

Expenses    

  e Benefit payment and payments to provide benefits:  

(1) Directly to participants or beneficiaries, including direct rollovers .............. 2e(1) -123456789012345 

(2) To insurance carriers for the provision of benefits .....................................  2e(2) -123456789012345 

(3) Other ..........................................................................................................  2e(3) -123456789012345 

(4) Total benefit payments. Add lines 2e(1) through (3) ..................................  2e(4) 

 

-123456789012345

  f Corrective distributions (see instructions) ........................................................ 2f -123456789012345

  g Certain deemed distributions of participant loans (see instructions) ................ 2g -123456789012345

  h Interest expense ............................................................................................... 2h -123456789012345

  i Administrative expenses:  (1) Professional fees .............................................. 2i(1) -123456789012345 

 

(2) Contract administrator fees ........................................................................  2i(2) -123456789012345 

(3) Investment advisory and management fees ..............................................  2i(3) -123456789012345 

(4) Other ..........................................................................................................  2i(4) -123456789012345 

(5) Total administrative expenses. Add lines 2i(1) through (4) ......................... 2i(5)  -123456789012345

  j Total expenses. Add all expense amounts in column (b) and enter total ........ 2j  -123456789012345

Net Income and Reconciliation    

  k Net income (loss). Subtract line 2j from line 2d ............................................................. 2k  -123456789012345

  l Transfers of assets:    

(1) To this plan ................................................................................................. 2l(1)  -123456789012345

(2) From this plan ............................................................................................  2l(2)  -123456789012345
 

 Part III  Accountant’s Opinion 
3 Complete lines 3a through 3c if the opinion of an independent qualified public accountant is attached to this Form 5500. Complete line 3d if an opinion is not 

attached. 
a The attached opinion of an independent qualified public accountant for this plan is (see instructions): 

 (1) X  Unqualified         (2) X  Qualified          (3) X  Disclaimer          (4) X  Adverse 

b Did the accountant perform a limited scope audit pursuant to 29 CFR 2520.103-8 and/or 103-12(d)? X Yes    X No 

c Enter the name and EIN of the accountant (or accounting firm) below:  
 (1) Name: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD (2) EIN: 123456789 

d The opinion of an independent qualified public accountant is not  attached because: 
 (1) X  This form is filed for a CCT, PSA, or MTIA.      (2) X  It will be attached to the next Form 5500 pursuant to 29 CFR 2520.104-50.    

 Part IV  Compliance Questions 
4 CCTs and PSAs do not complete Part IV. MTIAs, 103-12 IEs, and GIAs do not complete lines 4a, 4e, 4f, 4g, 4h, 4k, 4m, 4n, or 5.  

103-12 IEs also do not complete lines 4j and 4l. MTIAs also do not complete line 4l.

 During the plan year:  Yes No N/A Amount 

a Was there a failure to transmit to the plan any participant contributions within the time  
period described in 29 CFR 2510.3-102? Continue to answer “Yes” for any prior year failures 
until fully corrected. (See instructions and DOL’s Voluntary Fiduciary Correction Program.) .....

    

4a    -123456789012345
b Were any loans by the plan or fixed income obligations due the plan in default as of the  

close of the plan year or classified during the year as uncollectible? Disregard participant 
loans secured by participant’s account balance. (Attach Schedule G (Form 5500) Part I if 
“Yes” is checked.) ........................................................................................................................

 
   

4b    -123456789012345
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  Yes No N/A Amount 

c Were any leases to which the plan was a party in default or classified during the year as 
uncollectible? (Attach Schedule G (Form 5500) Part II if “Yes” is checked.)  .............................

    

4c    -123456789012345
d Were there any nonexempt transactions with any party-in-interest? (Do not include 

transactions reported on line 4a. Attach Schedule G (Form 5500) Part III if “Yes” is  
checked.) .....................................................................................................................................

    

4d    -123456789012345

e Was this plan covered by a fidelity bond? ................................................................................... 4e    -123456789012345

f Did the plan have a loss, whether or not reimbursed by the plan’s fidelity bond, that was 
caused by fraud or dishonesty?  .................................................................................................

    

4f    -123456789012345

g Did the plan hold any assets whose current value was neither readily determinable on an 
established market nor set by an independent third party appraiser? ........................................

    

4g    -123456789012345

h Did the plan receive any noncash contributions whose value was neither readily  
determinable on an established market nor set by an independent third party appraiser? .........

    

4h    -123456789012345

i Did the plan have assets held for investment? (Attach schedule(s) of assets if “Yes” is 
checked, and see instructions for format requirements.) ............................................................

    

4i    

j Were any plan transactions or series of transactions in excess of 5% of the current  
value of plan assets? (Attach schedule of transactions if “Yes” is checked, and  
see instructions for format requirements.) ...................................................................................

    

4j    

k Were all the plan assets either distributed to participants or beneficiaries, transferred to 
another plan, or brought under the control of the PBGC? ...........................................................

    

4k    

l Has the plan failed to provide any benefit when due under the plan? ........................................ 4l    -123456789012345

m If this is an individual account plan, was there a blackout period? (See instructions and 29 
CFR 2520.101-3.) ........................................................................................................................

    

4m    

n If 4m was answered “Yes,” check the “Yes” box if you either provided the required notice or 
one of the exceptions to providing the notice applied under 29 CFR 2520.101-3. .....................

    

4n    

o Did the plan trust incur unrelated business taxable income? ……………………………………  4o     

 p Were in-service distributions made during the plan year? ……………………………………….. 4p     
5a  Has a resolution to terminate the plan been adopted during the plan year or any prior plan year?  

If “Yes,” enter the amount of any plan assets that reverted to the employer this year...........................   X  Yes   X No       Amount:-123 

5b  If, during this plan year, any assets or liabilities were transferred from this plan to another plan(s), identify the plan(s) to which assets or liabilities were 
transferred. (See instructions.) 

          5b(1) Name of plan(s) 5b(2) EIN(s) 5b(3) PN(s)
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5c   If the plan is a defined benefit plan, is it covered under the PBGC insurance program (see ERISA section 4021)? ..... X  Yes   X No    X  Not determined 

Part V Trust Information  
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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, 2016 and 2015 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, 2016, 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, 2016 and 2015, and for the year ended
June 30, 2016, 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, 2016; (2) Form 5500, Schedule H, Part IV, Line 4i,
Schedule of Assets (Held at End of Year) as of June 30, 2016; and (3) Form 5500, Schedule H, Part IV, Line 4j,
Schedule of Reportable Transactions for the Year Ended June 30, 2016, 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.

April 13, 2017
Atlanta, Georgia



DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

STATEMENTS OF NET ASSETS AVAILABLE FOR BENEFITS
AS OF JUNE 30, 2016 AND 2015
(In thousands)

3

2016 2015
ASSETS:

Cash $ — $ 5,707

     INVESTMENTS - at fair value (Notes 3, 7, and 8):
Hedge Funds 279,125 321,301
Equities and Equity-Related Instruments 214,827 320,829
Fixed Income and Fixed Income-Related Instruments 118,743 120,580
Cash Equivalents 180,395 167,046
Other 45,257 58,492

Total Investments 838,347 988,248

RECEIVABLES:
Currency Contract Receivables 189,791 221,074
Due from Brokers 2,610 5,977
Employer Contribution Receivable 7,804 7,399
Accrued Interest and Dividends 1,705 1,416

Total Receivables 201,910 235,866

TOTAL ASSETS 1,040,257 1,229,821

LIABILITIES:
Currency Contract Payables (189,510) (220,822)
Due to Brokers (3,869) (15,150)
Accrued Expenses and Other Payables (6,042) (2,863)

TOTAL LIABILITIES (199,421) (238,835)

NET ASSETS AVAILABLE FOR BENEFITS $ 840,836 $ 990,986

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, 2016
(In thousands)

4

ADDITIONS TO NET ASSETS ATTRIBUTED TO:

INVESTMENT INCOME:
Net Depreciation in Fair Value of Investments (Notes 3 and 7) $ (19,208)
Interest and Dividends (Notes 7 and 8) 10,601
Other Investment Loss (187)

Total Investment Loss (8,794)

CONTRIBUTIONS:
Employer Contributions 29,765

         TOTAL ADDITIONS 20,971

DEDUCTIONS FROM NET ASSETS ATTRIBUTED TO:

Benefit Payments 158,408
Insurance Premium Payments 8,013
Administrative Expenses 4,700

         TOTAL DEDUCTIONS 171,121

NET DECREASE (150,150)

NET ASSETS AVAILABLE FOR BENEFITS:

     Beginning of Year 990,986

     End of Year $ 840,836

See notes to financial statements.



DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

STATEMENTS OF PLAN BENEFIT OBLIGATIONS
AS OF JUNE 30, 2016 AND 2015
(In thousands)

5

2016 2015
PLAN BENEFIT OBLIGATIONS (Note 4):

AMOUNTS CURRENTLY PAYABLE:
Claims Payable for Inactive Participants $ 521,573 $ 521,769
Claims Payable for Survivors 553,446 512,897
Incurred but Not Paid Disability Benefits 23,489 17,683

Total Currently Payable 1,098,508 1,052,349

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

Disabled Benefits for Inactive Participants 176,104 159,691

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

Retired and Inactive Participants 851,497 790,234
Active Participants Fully Eligible for Benefits 65,362 54,661
Active Participants Not Yet Fully Eligible for Benefits 9,464 8,358

Total Postretirement Benefit Obligations 926,323 853,253

TOTAL PLAN BENEFIT OBLIGATIONS $ 2,200,935 $ 2,065,293

See notes to financial statements.



DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

STATEMENT OF CHANGES IN PLAN BENEFIT OBLIGATIONS
FOR THE YEAR ENDED JUNE 30, 2016
(In thousands)

6

AMOUNTS CURRENTLY PAYABLE:
Balance - Beginning of Year $ 1,052,349
Increase (Decrease) During the Year Attributable to:

Benefits Accumulated and Experience 121,075
Increase for Interest Due to Decrease in Discount Period 44,069
Changes in Actuarial Assumptions (Note 4) 28,712
Benefits Paid (147,697)

Balance - End of Year 1,098,508

POSTEMPLOYMENT BENEFIT OBLIGATIONS, net of amounts
   currently in payment status:
Balance - Beginning of Year 159,691
Increase (Decrease) During the Year Attributable to:

Increase for Interest Due to Decrease in Discount Period 6,807
Benefits Paid (3,880)
Benefits Accumulated and Experience (5,117)
Changes in Demographics 3,701
Changes in Actuarial Assumptions (Note 4) 14,902

Balance - End of Year 176,104

POSTRETIREMENT BENEFIT OBLIGATIONS, net of amounts
   currently in payment status:
Balance - Beginning of Year 853,253
Increase (Decrease) During the Year Attributable to:

Increase for Interest Due to Decrease in Discount Period 38,386
Benefits Paid (2,329)
Benefits Accumulated and Experience (50,628)
Changes in Actuarial Assumptions (Note 4) 87,641

Balance - End of Year 926,323

TOTAL PLAN BENEFIT OBLIGATIONS - End of Year $ 2,200,935

See notes to financial statements.



DELTA PILOTS DISABILITY AND SURVIVORSHIP PLAN

NOTES TO FINANCIAL STATEMENTS AS OF JUNE 30, 2016 AND 2015
AND FOR THE YEAR ENDED JUNE 30, 2016 

7

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 and, until January 1, 2013, the Plan provided sick and vacation pay benefits. 

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. 
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 
50% 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 occupation solely because of his or her illness, injury, pregnancy, or 
disease. Effective July 1, 2012, the Plan was amended to provide that 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, effective July 1, 2012, 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. 
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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. Effective, July 1, 2012, the Plan was amended to 
provide that the pilot will forfeit disability benefits while incarcerated following a conviction for a felony 
(however, these payments may be paid to the pilot's eligible family members). In addition, 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 employees 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. 
Until January 1, 2013, the amount of the term life insurance was the greater of $500,000 or 2,500 times the 
12-year captain hourly rate on the highest paying aircraft type. Effective January 1, 2013, the Plan was 
amended to provide that the life insurance benefit is based only on 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, effective July, 1, 2013, the Plan was 
amended to allow the pilot 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.

Effective January 1, 2010, during 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 the greater of $500,000 or 2,500 
times the 12-year captain hourly rate on the highest paying aircraft type. If the pilot 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 after July 1, 2013, $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.

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. 

Use of Estimates - The preparation of financial statements in accordance with the generally accepted 
accounting principles in the United States of America ("U.S. GAAP") requires Plan management to make 
estimates and assumptions that affect the reported amounts of assets and liabilities 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 May 2015, the FASB issued Accounting Standards Update (“ASU”) 
No. 2015-07, Disclosures for Investments in Certain Entities that Calculate Net Asset Value Per Share (or 
its Equivalent). This standard removes the requirement to categorize within the fair value hierarchy 
investments for which fair values are estimated using the net asset value ("NAV") practical expedient. It is 
effective for entities (other than public business entities) for fiscal years beginning after December 15, 
2016, with retrospective application to all periods presented. Early adoption is permitted. Management 
adopted this standard early, and it did not have a material impact on the Plan's financial statements and has 
been applied retrospectively to prior periods presented.

In July 2015, the FASB issued ASU No. 2015-12, Plan Accounting: Defined Benefit Pension Plans (Topic 
960), Defined Contribution Pension Plans (Topic 962), Health and Welfare Benefit Plans (Topic 965): (Part 
I) Fully Benefit-Responsive Investment Contracts, (Part II) Plan Investment Disclosures, (Part III) 
Measurement Date Practical Expedient. 

• Part I eliminates the requirements to measure the fair value of fully benefit-responsive investment 
contracts and provide certain disclosures. Contract value is the only required measure for fully 
benefit-responsive investment contracts. 

• Part II eliminates the requirements to disclose individual investments that represent 5% or more of 
net assets available for benefits and the net appreciation or depreciation in fair value of investments 
by general type. It also simplifies the level of disaggregation of investments that are measured 
using fair value. 

• Part III is not applicable to this Plan. 

The standard is effective for fiscal years beginning after December 15, 2015, and early adoption is 
permitted. Management adopted this standard early and the adoption did not have a material impact on the 
Plan's financial statements and has been applied retrospectively to prior periods presented.

Subsequent Events - The Plan has evaluated subsequent events through April 13, 2017, which is the date 
these financial statements were available to be issued. All subsequent events, if any, requiring recognition 
as of June 30, 2016, 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.
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3. FAIR VALUE MEASUREMENTS

Investments at Fair Value - The framework for measuring fair value provides a fair value hierarchy that 
prioritizes the inputs to valuation techniques used to measure fair value. The hierarchy gives the highest 
priority to unadjusted quoted prices in active markets for identical assets or liabilities ("Level 1") and the 
lowest priority to unobservable inputs ("Level 3"). The three levels of the fair value hierarchy are described 
as follows:

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;

• 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, 2016 and 2015.

• 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 
Fixed Income and Fixed Income-Related Instruments have been valued using NAV as a practical 
expedient. 
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• 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 have been 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 primarily includes globally-diversified, risk-managed commingled funds consisting mainly 
of equity, fixed income, and commodity exposures. Other investments have been 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 
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, 2016 and 2015 (in thousands): 

Assets at Fair Value as of June 30, 2016
Level 1 Level 2 Total

Equities and Equity-Related Instruments $ 205,753 $ 3,666 $ 209,419
Fixed Income and Fixed Income-Related Instruments — 83,059 83,059
Cash Equivalents 22 180,373 180,395
Total assets in the fair value hierarchy $ 205,775 $ 267,098 $ 472,873

Investments Measured at NAV* 365,474

Investments at fair value $ 838,347

Assets at Fair Value as of June 30, 2015
Level 1 Level 2 Total

Equities and Equity-Related Instruments $ 238,942 $ 2,021 $ 240,963
Fixed Income and Fixed Income-Related Instruments 18,325 80,155 98,480
Cash Equivalents — 167,045 167,045
Total assets in the fair value hierarchy $ 257,267 $ 249,221 $ 506,488

Investments Measured at NAV* 481,760

Investments at fair value $ 988,248

* 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.
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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, 2016 and 2015, there were no significant transfers into or out of Levels 1, 2, or 3.

The following tables summarize investments measured at fair value based on NAV per share as of June 30, 
2016 and 2015 (in thousands). No unfunded commitments existed as of June 30, 2016 and 2015 related to 
investments measured at NAV.

June 30, 2016
Fair

Value
Redemption Frequency
(if currently eligible)

Redemption
Notice
Period

Hedge Funds $279,125 Various* 5-120+ Days
Equities and Equity-Related Instruments 5,408 Monthly 15-30 Days
Fixed Income and Fixed Income-Related Instruments 35,684 Daily, Semi-Monthly 5-30 Days

Other 45,257 Not applicable
Not

applicable
Total Investments Measured at NAV $365,474

June 30, 2015
Fair

Value
Redemption Frequency
(if currently eligible)

Redemption
Notice
Period

Hedge Funds $321,301 Various* 5-120+ Days
Equities and Equity-Related Instruments 79,866 Monthly 15-30 Days
Fixed Income and Fixed Income-Related Instruments 22,101 Monthly, Semi-Monthly 5-30 Days
Other 58,492 Weekly, Monthly 5-90 Days
Total Investments Measured at NAV $481,760

*Includes funds with weekly, monthly, semi-monthly, quarterly, and custom redemption frequencies as well as funds with a 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 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.
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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, 2016 and 2015. 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.

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 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 for active employees. 

The following are other significant actuarial assumptions used in the postretirement and postemployment 
valuations, as applicable, as of June 30, 2016 and 2015:

2016 2015
Discount Rates 3.780% 4.500%
Retirement Rates:
      Pilots w/ NW Pension Benefit 0.5% at age 50 and 100% at age 65 0.5% at age 50 and 100% at age 65
      All Others 0.2% at age 50 and 100% at age 65 0.2% at age 50 and 100% at age 65
Disability Rates:
      Male Pilots 0.11% at age 30, 2.08% at age 65 0.11% at age 30, 2.08% at age 65
      Female Pilots 0.16% at age 30, 1.43% at age 65 0.16% at age 30, 1.43% at age 65

Mortality Tables

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-2016,

converging to a long-term
mortality of 0.75%. Set forward 5

years for disabled.

RP-2014 with adjusted mortality
improvements after 2007, mortality
improvement converging to 0.75%

in 2022. 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, 2016, will be funded 
through future participant and employer contributions to the Plan.
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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 
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, 2016, 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 
should be subject to the applicable provisions of the Plan and 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, 2016 and 2015, and net depreciation in fair value of 
investments, interest and dividends, and other investment loss for the year ended June 30, 2016, 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"). 

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, 2016, the Plan recorded interest and dividend income of approximately 
$10,601,000, of which approximately $181,000 related to such investments.
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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 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, 2016 and 2015 (in thousands):

2016 2015
Net Assets Available for Benefits per Financial Statements $ 840,836 $ 990,986
Benefit Obligation Amounts Currently Payable (23,489) (17,683)
Net Assets Available for Benefits per Form 5500 $ 817,347 $ 973,303

The following is a reconciliation of benefit payments per the financial statements to the Form 5500 for the 
year ended June 30, 2016 (in thousands):

 

Benefit
Payments

Per Financial Statements $ 158,408
Plus:  Benefit Obligation Amounts Currently Payable at June 30, 2016 23,489
Less:  Benefit Obligation Amounts Currently Payable at June 30, 2015 (17,683)
Per Form 5500 $ 164,214

******



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, 2016

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

Tunica-Biloxi Gaming
Authority Corporate bond, $29,000 par value,
151 Melacon Drive coupon rate 9.0%,
Marksville, LA 71351 $ 29,000 — — $ 35,676 matured on November 15, 2015 $ 29,000 $ 6,676

Adelphia Communications Corporate bond, $50,000 par value
1 North Main Street coupon rate of 9.5%
Coudersport, PA  16915 $ 50,000 — — $ 155,638 matured on March 5, 2005 $ 50,000 $ 105,638

Century Corporate bond, $,662,000 par value
50 Locust Avenue coupon rate of 8,875%,
New Canaan, CT  06840 $ 662,000 — — $ 1,602,788 matured on January 15, 2007 $ 662,000 $ 940,788

Century Corporate bond $1,450,000 par value
50 Locust Avenue coupon rate 0.0%
New Canaan, CT  06840 $ 1,450,000 — — $ 844,314 matured on January 15, 2008 $ 844,314 $ —



FD491 PAGE 6
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 30,2015

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

NONINTEREST-BEARING CASH
------------------------
------------------------

AUD AUSTRALIAN DOLLAR 1,833 1,835
2,387.490

AUD COLL AUSTRALIAN DOLLAR CASH COLLATERAL 2,171,598 2,123,360
2,762,634.140

BCBA BILATERAL SWAPS COLLATERAL BANK OF AMERICA NA 255,000 255,000
255,000.000

BCGS BILATERAL SWAPS COLLATERAL GOLDMAN SACHS INTERNATIONAL 980,000 980,000
980,000.000

GBP BRITISH POUND 44,390 43,684
27,776.460

GBP COLL BRITISH POUND STERLING CASH COLLATERAL 5,969,720 6,035,890
3,837,915.980

CAD CANADIAN DOLLAR 11,946 11,842
14,784.170

CASH CASH 22,361 22,361
22,360.740

USD COLL CASH COLLATERAL HELD AT BR TRUST REC 12,880,481 12,880,481
12,880,481.280

DKK DANISH KRONE 90 90
602.170

EUR COLL ECU COLLATERAL ACCOUNT 2,156,790 2,107,635
1,891,612.690

EUR EURO 34,307 34,121
30,623.600

HKD HONG KONG DOLLAR 68,092 68,094
527,903.600

HUF HUNGARIAN FORINT 3 3
796.620

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 
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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 30,2015

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

INR INDIAN RUPEE 0 0
11.130

IDR INDONESIAN RUPIAH 0 0
.850

JPY JAPANESE YEN 164,363 165,933
20,304,415.000

JPY COLL JPY CASH COLLATERAL 4,441,219 4,319,018
528,496,650.000

NOK NORWEGIAN KRONE 15,673 15,417
121,292.110

RUB RUSSIAN ROUBLES 910 910
50,721.410

SGD SINGAPORE DOLLAR 1,080 1,022
1,376.080

KRW SOUTH KOREA WON 1 1
1,239.000

SEK SWEDISH KRONA 522 524
4,343.760

SEK COLL SWEDISH KRONA CASH COLLATERAL 394,663 393,946
3,268,767.040

CHF SWISS FRANC 2,040 2,046
1,912.030

CASH U. S. DOLLAR 617,450 617,450
617,450.400

USVT USD VM FOR CENTRAL CLEARING BROKER CITIB 5,179,636 5,179,636
5,179,636.250

TOTAL NONINTEREST-BEARING CASH 35,414,171 35,260,300
----------------- -----------------
----------------- -----------------

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 
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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 30,2015

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

GENERAL INVESTMENTS
-------------------
-------------------

INTEREST-BEARING CASH (INCLUDING MM ACCTS & CD)
-----------------------------------------------

261992572 DREYFUS CASH MGT FD MONTHLY VARIABLE 12/31/2049 8,869 8,869
8,869.220

90262Y869 UBS MONEY SER SELECT PRIME PFD FD MONTHLY VARIABLE 12/31/2049 82,290,764 82,290,764
82,290,764.410

TOTAL INTEREST-BEARING CASH (INCLUDING MM ACCTS & CD) 82,299,634 82,299,634

CORPORATE DEBT INSTRUMENTS: ALL OTHER
-------------------------------------

8B1783B ACRISURE LLC TLB 1LN DD FUNDED LX144572 SEMI-ANN. 0.000% 05/19/2022 16,379 16,902
16,923.080

8B1771B ACRISURE LLC 1L TLB DD UNFUNDED SEMI-ANN. 0.000% 05/19/2022 0 0
37,472.520

7B6188B ACRISURE TLB - FIRST LIEN LX144364 SEMI-ANN. 0.000% 04/29/2022 490,648 494,985
495,604.400

00507VAC3 ACTIVISION BLIZZARD 5.625% 15/SEP/2021 SEMI-ANN. 5.625% 09/15/2021 56,445 55,518
53,000.000

00508XAF1 ACTUANT CORP CALLABLE NOTES FIXED 5.625% SEMI-ANN. 5.625% 06/15/2022 358,625 356,125
350,000.000

006ESCBF3 ADELPHIA COMMUNICATIONS CORP SR NT 10.87 SEMI-ANN. 10.875% 10/01/2010 14,800 1,388
185,000.000

006ESCBC0 ADELPHIA COMMUNICATIONS CORP SR NT 7.75% SEMI-ANN. 7.750% 01/15/2009 0 9,375
1,250,000.000

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

00101JAF3 ADT CORP/THE CALLABLE NOTES FIXED 3.5% 1 SEMI-ANN. 3.500% 07/15/2022 876,500 859,750
950,000.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 
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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 30,2015

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

00101JAK2 ADT CORP/THE CALLABLE NOTES FIXED 6.25% SEMI-ANN. 6.250% 10/15/2021 187,812 182,700
174,000.000

007903AZ0 ADVANCED MICRO DEVICES INC CALLABLE NOTE SEMI-ANN. 6.750% 03/01/2019 119,000 123,420
136,000.000

00766TAC4 AECOM CALLABLE NOTES FIXED 5.875% 15/OCT SEMI-ANN. 5.875% 10/15/2024 188,550 182,475
180,000.000

00130HBT1 AES CORP/VA CALLABLE NOTES FIXED 4.875% SEMI-ANN. 4.875% 05/15/2023 673,750 658,000
700,000.000

00130HBN4 AES CORP/VA CALLABLE NOTES FIXED 8% 01/J SEMI-ANN. 8.000% 06/01/2020 130,480 129,360
RATINGS: B1 BB- 112,000.000

00855UAB5 AGROKOR DD CALLABLE NOTES FIXED 8.875% 0 SEMI-ANN. 8.875% 02/01/2020 295,097 290,512
268,000.000

01377RAB9 ALCATEL-LUCENT USA INC CALLABLE NOTES FI SEMI-ANN. 6.750% 11/15/2020 473,625 475,875
450,000.000

8B4669B ALERE INC. (FKA IM US HOLDINGS, LLC) TER SEMI-ANN. 0.000% 06/15/2022 548,625 551,155
550,000.000

02154VAA9 ALTICE LUXEMBOURG SA CALLABLE NOTES FIXE SEMI-ANN. 7.750% 05/15/2022 370,931 353,138
365,000.000

02155FAA3 ALTICE US FINANCE I CORP CALLABLE NOTES SEMI-ANN. 5.375% 07/15/2023 360,000 351,000
360,000.000

02406PAL4 AMERICAN AXLE & MANUFACTURING INC CALLAB SEMI-ANN. 6.625% 10/15/2022 297,850 294,000
280,000.000

025676AL1 AMERICAN EQUITY INVESTMENT LIFE HOLDING SEMI-ANN. 6.625% 07/15/2021 906,625 898,875
850,000.000

39193DB AMERICAN STOCK TRANS & TRST TL-LIE; LX13 SEMI-ANN. 0.000% 06/11/2020 299,625 299,126
300,000.000

032177AF4 AMSTED INDUSTRIES INC CALLABLE NOTES FIX SEMI-ANN. 5.375% 09/15/2024 658,125 645,125
650,000.000

03232PAD0 AMSURG CORP CALLABLE NOTES FIXED 5.625% SEMI-ANN. 5.625% 07/15/2022 138,380 137,190
136,000.000

035287AE1 ANIXTER INC CALLABLE NOTES FIXED 5.125% SEMI-ANN. 5.125% 10/01/2021 104,000 101,750
100,000.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 
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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 30,2015

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

03674PAL7 ANTERO RESOURCES CORP CALLABLE NOTES FIX SEMI-ANN. 5.375% 11/01/2021 134,330 127,680
133,000.000

03674PAJ2 ANTERO RESOURCES CORP CALLABLE NOTES FIX SEMI-ANN. 6.000% 12/01/2020 91,003 89,445
89,000.000

037833BF6 APPLE INC CALLABLE NOTES FIXED 2.7% 13/M SEMI-ANN. 2.700% 05/13/2022 349,356 346,423
350,000.000

038521AM2 ARAMARK SERVICES INC CALLABLE NOTES FIXE SEMI-ANN. 5.750% 03/15/2020 148,589 148,248
142,000.000

03938LAS3 ARCELORMITTAL CALLABLE NOTES FIXED 7.25% SEMI-ANN. FLOATING 03/01/2041 217,830 207,760
212,000.000

03938LAX2 ARCELORMITTAL CALLABLE NOTES FIXED 7% 25 SEMI-ANN. FLOATING 02/25/2022 99,190 98,053
91,000.000

7B7022B ARIA ENERGY TLB - FIRST LIEN LX144351 SEMI-ANN. 0.000% 05/18/2022 396,000 401,500
400,000.000

05070GAE8 AUDATEX NORTH AMERICA INC CALLABLE NOTES SEMI-ANN. 6.000% 06/15/2021 940,500 924,750
900,000.000

053499AG4 AVAYA INC CALLABLE NOTES FIXED 7% 01/APR SEMI-ANN. 7.000% 04/01/2019 151,125 146,625
150,000.000

058498AT3 BALL CORP CALLABLE NOTES FIXED 5.25% 01/ SEMI-ANN. 5.250% 07/01/2025 200,000 197,750
200,000.000

7B6187B BIOPLAN/ ARCADE (TRIPOLIS) TLB - FIRST L SEMI-ANN. 0.000% 09/13/2021 169,575 171,570
199,500.000

09739DAA8 BOISE CASCADE CO CALLABLE NOTES FIXED 6. SEMI-ANN. 6.375% 11/01/2020 221,018 220,234
209,000.000

8B9769B BOOT BARN INC TL 1ST LIEN SEMI-ANN. 0.000% 06/24/2021 544,500 544,500
550,000.000

106777AD7 BREITBURN ENERGY PARTNERS LP / BREITBURN SEMI-ANN. 7.875% 04/15/2022 76,950 78,850
95,000.000

11283WAC8 BROOKFIELD RESIDENTIAL PROPERTIES INC CA SEMI-ANN. 6.375% 05/15/2025 300,000 294,000
300,000.000

117043AP4 BRUNSWICK CORP/DE CALLABLE NOTES FIXED 4 SEMI-ANN. 4.625% 05/15/2021 30,225 29,850
30,000.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 
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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 30,2015

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

12008RAG2 BUILDERS FIRSTSOURCE INC CALLABLE NOTES SEMI-ANN. 7.625% 06/01/2021 138,653 137,655
133,000.000

120111BL2 BUILDING MATERIALS CORP OF AMERICA CALLA SEMI-ANN. 6.750% 05/01/2021 131,285 129,270
124,000.000

120462AA4 BUMBLE BEE HOLDINGS INC CALLABLE NOTES F SEMI-ANN. 9.000% 12/15/2017 892,650 891,438
850,000.000

12685JAA3 CABLE ONE INC CALLABLE NOTES FIXED 5.75% SEMI-ANN. 5.750% 06/15/2022 502,548 506,250
500,000.000

12686CBB4 CABLEVISION SYSTEMS CORP CALLABLE NOTES SEMI-ANN. 5.875% 09/15/2022 78,625 71,780
74,000.000

131477AN1 CALUMET SPECIALTY PRODUCTS PARTNERS LP / SEMI-ANN. 6.500% 04/15/2021 134,640 133,960
136,000.000

131477AL5 CALUMET SPECIALTY PRODUCTS PARTNERS LP / SEMI-ANN. 7.625% 01/15/2022 146,813 147,900
145,000.000

8B2565B CAPSTONE LOGISTICS TLB L1 LX141184 SEMI-ANN. 0.000% 10/07/2021 297,000 297,000
300,000.000

144577AH6 CARRIZO OIL & GAS INC CALLABLE NOTES FIX SEMI-ANN. 6.250% 04/15/2023 6,105 6,015
6,000.000

14574XAC8 CARROLS RESTAURANT GROUP INC CALLABLE NO SEMI-ANN. 8.000% 05/01/2022 209,500 210,000
200,000.000

146900AQ8 CASCADES INC CALLABLE NOTES FIXED 5.75% SEMI-ANN. 5.750% 07/15/2023 450,000 435,375
450,000.000

8B2546B CCC INFORMATION SERVICES TL LX127159 SEMI-ANN. 0.000% 12/20/2019 1,293,500 1,295,938
1,300,000.000

1248EPAU7 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 6.500% 04/30/2021 429,188 428,963
410,000.000

1248EPAX1 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 6.625% 01/31/2022 25,620 25,020
24,000.000

125134AA4 CEB INC CALLABLE NOTES FIXED 5.625% 15/J SEMI-ANN. 5.625% 06/15/2023 150,000 150,750
150,000.000

15089QAC8 CELANESE US HOLDINGS LLC CALLABLE NOTES SEMI-ANN. 5.875% 06/15/2021 141,012 138,030
129,000.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD491 PAGE 12
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 30,2015

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

15089QAD6 CELANESE US HOLDINGS LLC CALLABLE NOTES SEMI-ANN. 4.625% 11/15/2022 21,420 20,790
21,000.000

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

156700AR7 CENTURYLINK INC CALLABLE NOTES FIXED 6.4 SEMI-ANN. 6.450% 06/15/2021 187,485 175,305
174,000.000

156700AX4 CENTURYLINK INC CALLABLE NOTES FIXED 6.7 SEMI-ANN. 6.750% 12/01/2023 147,730 136,426
136,000.000

162809AA5 CHECKERS DRIVE-IN RESTAURANTS INC CALLAB SEMI-ANN. 11.000% 12/01/2017 597,960 594,688
550,000.000

165167CL9 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 5.750% 03/15/2023 213,265 200,005
221,000.000

165167CF2 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 6.625% 08/15/2020 250,513 238,875
245,000.000

172441AZ0 CINEMARK USA INC CALLABLE NOTES FIXED 4. SEMI-ANN. 4.875% 06/01/2023 139,174 133,614
139,000.000

172967JT9 CITIGROUP INC BOND FIXED 4.4% 10/JUN/202 SEMI-ANN. 4.400% 06/10/2025 348,572 348,695
350,000.000

184496AJ6 CLEAN HARBORS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.250% 08/01/2020 145,905 144,130
142,000.000

18538RAG8 CLEARWATER PAPER CORP CALLABLE NOTES FIX SEMI-ANN. 4.500% 02/01/2023 8,859 8,528
9,000.000

12592BAC8 CNH INDUSTRIAL CAPITAL LLC NOTES FIXED 3 SEMI-ANN. 3.875% 07/16/2018 249,105 250,313
250,000.000

12621EAJ2 CNO FINANCIAL GROUP INC CALLABLE NOTES F SEMI-ANN. 4.500% 05/30/2020 350,000 355,250
350,000.000

19238VAG0 COGECO CABLE INC CALLABLE NOTES FIXED 4. SEMI-ANN. 4.875% 05/01/2020 139,570 138,040
136,000.000

19240CAA1 COGENT COMMUNICATIONS GROUP INC CALLABLE SEMI-ANN. 5.375% 03/01/2022 136,340 134,130
136,000.000
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20337YAA5 COMMSCOPE TECHNOLOGIES FINANCE LLC CALLA SEMI-ANN. 6.000% 06/15/2025 300,000 298,875
300,000.000

20341WAC9 COMMUNICATIONS SALES & LEASING INC / CSL SEMI-ANN. 8.250% 10/15/2023 24,600 23,580
24,000.000

205768AK0 COMSTOCK RESOURCES INC CALLABLE NOTES FI SEMI-ANN. 10.000% 03/15/2020 688,750 631,456
700,000.000

8A5985B CONNOLLY CORP TL LIEN1 COV LITE; BGH39Q7 SEMI-ANN. 0.000% 05/12/2021 249,370 250,461
249,370.270

20854PAM1 CONSOL ENERGY INC CALLABLE NOTES FIXED 8 SEMI-ANN. 8.000% 04/01/2023 671,125 616,688
650,000.000

210795QD5 CONTINENTAL AIRLINES 2012-3 CLASS C PASS SEMI-ANN. 6.125% 04/29/2018 152,163 150,438
145,000.000

21220LAA1 CONTOURGLOBAL POWER HOLDINGS SA CALLABLE SEMI-ANN. 7.125% 06/01/2019 521,250 523,750
500,000.000

21244WAA9 CONVATEC HEALTHCARE E SA CALLABLE NOTES SEMI-ANN. 10.500% 12/15/2018 212,500 211,000
200,000.000

225310AJ0 CREDIT ACCEPTANCE CORP CALLABLE NOTES FI SEMI-ANN. 7.375% 03/15/2023 134,640 140,420
136,000.000

226373AK4 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTW SEMI-ANN. 6.250% 04/01/2023 70,380 70,720
68,000.000

228189AB2 CROWN AMERICAS LLC / CROWN AMERICAS CAPI SEMI-ANN. 4.500% 01/15/2023 158,340 147,323
156,000.000

126307AF4 CSC HOLDINGS LLC CALLABLE NOTES FIXED 6. SEMI-ANN. 6.750% 11/15/2021 533,750 527,500
500,000.000

12646RAB1 CST BRANDS INC CALLABLE NOTES FIXED 5% 0 SEMI-ANN. 5.000% 05/01/2023 15,432 14,925
15,000.000

23283PAC8 CYRUSONE LP / CYRUSONE FINANCE CORP CALL SEMI-ANN. 6.375% 11/15/2022 515,000 517,500
500,000.000

233707AB4 DAE AVIATION HOLDINGS INC CALLABLE NOTES SEMI-ANN. 10.000% 07/15/2023 369,938 374,063
375,000.000

8B8936B DAE AVIATION STANDARD AERO TL L1 LX14504 SEMI-ANN. 0.000% 06/25/2022 298,500 300,000
300,000.000
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23918KAQ1 DAVITA HEALTHCARE PARTNERS INC CALLABLE SEMI-ANN. 5.125% 07/15/2024 141,259 136,568
139,000.000

23918KAR9 DAVITA HEALTHCARE PARTNERS INC CALLABLE SEMI-ANN. 5.000% 05/01/2025 103,129 99,138
103,000.000

8B7086B DELTEK TL 1ST LIEN COVLITE LX145142 SEMI-ANN. 0.000% 12/19/2022 199,000 200,501
200,000.000

247916AD1 DENBURY RESOURCES INC CALLABLE NOTES FIX SEMI-ANN. 5.500% 05/01/2022 196,983 186,533
209,000.000

249670AA8 DEPOSITORY TRUST & CLEARING CORP/THE CAL SEMI-ANN. FLOATING 12/31/2049 350,000 348,250
350,000.000

252603AA3 DIAMOND FOODS INC CALLABLE NOTES FIXED 7 SEMI-ANN. 7.000% 03/15/2019 131,445 130,175
127,000.000

25470XAB1 DISH DBS CORP CALLABLE NOTES FIXED 7.875 SEMI-ANN. 7.875% 09/01/2019 507,375 499,050
RATINGS: BA3 BB- 450,000.000

8B4673B DOLLAR TREE TL 1LN FIXED RATE COV TL BGH SEMI-ANN. 0.000% 05/26/2022 350,000 350,000
350,000.000

26613TAF7 DUPONT FABROS TECHNOLOGY LP CALLABLE NOT SEMI-ANN. 5.625% 06/15/2023 446,423 443,250
450,000.000

267482AE7 DYCOM INVESTMENTS INC CALLABLE NOTES FIX SEMI-ANN. 7.125% 01/15/2021 268,900 266,475
255,000.000

7B8428B EAGLE PARENT INC TLB BGH3S8879 LX144606 SEMI-ANN. 0.000% 05/21/2022 648,375 649,477
650,000.000

284902AC7 ELDORADO GOLD CORP CALLABLE NOTES FIXED SEMI-ANN. 6.125% 12/15/2020 645,125 643,500
650,000.000

8B8550B ENDO LUXEMBOURG FINANCE TLB 1ST LN BGH3W SEMI-ANN. 0.000% 06/24/2022 448,875 451,584
450,000.000

29266RAB4 ENERGIZER HOLDINGS INC CALLABLE NOTES FI SEMI-ANN. 4.700% 05/19/2021 101,125 101,240
100,000.000

29266RAC2 ENERGIZER HOLDINGS INC CALLABLE NOTES FI SEMI-ANN. 4.700% 05/24/2022 250,313 250,695
250,000.000

29977HAB6 EP ENERGY LLC / EP ENERGY FINANCE INC CA SEMI-ANN. 9.375% 05/01/2020 214,750 213,740
200,000.000
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268787AC2 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 6.375% 06/15/2023 600,000 601,500
600,000.000

29444UAM8 EQUINIX INC CALLABLE NOTES FIXED 5.375% SEMI-ANN. 5.375% 04/01/2023 237,475 230,000
230,000.000

8B0633B EXOPACK ZERO 05/19 LB 1LN COVLITE LX1447 SEMI-ANN. 0.000% 05/08/2019 239,258 240,240
239,392.410

303109AA0 FAGE DAIRY INDUSTRY SA / FAGE USA DAIRY SEMI-ANN. 9.875% 02/01/2020 142,970 141,780
RATINGS: B3 B- 136,000.000

315292AP7 FERRELLGAS LP / FERRELLGAS FINANCE CORP SEMI-ANN. 6.750% 01/15/2022 206,000 200,500
200,000.000

315292AQ5 FERRELLGAS LP / FERRELLGAS FINANCE CORP SEMI-ANN. 6.750% 06/15/2023 700,000 703,500
700,000.000

319963BJ2 FIRST DATA CORP CALLABLE NOTES FIXED 10. FLOATING 06/15/2021 149,655 146,190
132,000.000

319963BB9 FIRST DATA CORP CALLABLE NOTES FIXED 12. SEMI-ANN. 12.625% 01/15/2021 534,812 524,370
454,000.000

33938EAS6 FLEXTRONICS INTERNATIONAL LTD CALLABLE N SEMI-ANN. 5.000% 02/15/2023 138,775 132,542
130,000.000

30283WAC8 FTS INTERNATIONAL INC CALLABLE NOTES VAR QUARTERLY FLOATING 06/15/2020 898,650 895,581
900,000.000

9A4564B GATES GLOBAL LLC TL L1 COV LITE: TLLOAN/ SEMI-ANN. 0.000% 06/11/2021 578,209 572,066
580,000.000

36159RAG8 GEO GROUP INC/THE CALLABLE NOTES FIXED 5 SEMI-ANN. 5.125% 04/01/2023 36,094 34,913
35,000.000

374825AA5 GIBSON ENERGY INC CALLABLE NOTES FIXED 6 SEMI-ANN. 6.750% 07/15/2021 779,625 774,375
750,000.000

38869PAK0 GRAPHIC PACKAGING INTERNATIONAL INC CALL SEMI-ANN. 4.750% 04/15/2021 311,159 304,010
301,000.000

38869PAL8 GRAPHIC PACKAGING INTERNATIONAL INC CALL SEMI-ANN. 4.875% 11/15/2022 33,120 32,160
32,000.000

7B8072B GRD HOLDING III CORP BGH3S1AY2 TLB LX144 SEMI-ANN. 0.000% 05/19/2022 439,875 450,000
450,000.000
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39807UAA4 GREYSTAR REAL ESTATE PARTNERS LLC CALLAB SEMI-ANN. 8.250% 12/01/2022 284,600 284,850
270,000.000

7B6185B GROCERY OUTLET INC. (GOBP HOLDINGS) INIT SEMI-ANN. 0.000% 10/21/2021 299,248 299,948
299,248.120

402635AD8 GULFPORT ENERGY CORP CALLABLE NOTES FIXE SEMI-ANN. 6.625% 05/01/2023 6,090 6,075
6,000.000

40650VAA8 HALYARD HEALTH INC CALLABLE NOTES FIXED SEMI-ANN. 6.250% 10/15/2022 315,000 314,250
300,000.000

404119BM0 HCA INC CALLABLE NOTES FIXED 3.75% 15/MA SEMI-ANN. 3.750% 03/15/2019 93,275 91,683
91,000.000

404121AE5 HCA INC CALLABLE NOTES FIXED 5.875% 15/M SEMI-ANN. 5.875% 03/15/2022 39,375 38,063
35,000.000

404121AD7 HCA INC CALLABLE NOTES FIXED 7.5% 15/FEB SEMI-ANN. 7.500% 02/15/2022 259,675 253,874
221,000.000

42217KBF2 HEALTH CARE REIT INC CALLABLE NOTES FIXE SEMI-ANN. 4.000% 06/01/2025 499,630 493,480
500,000.000

436440AH4 HOLOGIC INC CALLABLE NOTES FIXED 5.25% 1 SEMI-ANN. 5.250% 07/15/2022 275,000 280,844
275,000.000

436440AF8 HOLOGIC INC CALLABLE NOTES FIXED 6.25% 0 SEMI-ANN. 6.250% 08/01/2020 128,216 128,266
124,000.000

7B5623B HOUGHTON MIFFLIN HARCOURT PUBLISHERS, IN SEMI-ANN. 0.000% 05/15/2021 746,750 748,125
750,000.000

41146AAH9 HRG GROUP INC CALLABLE NOTES FIXED 7.75% SEMI-ANN. 7.750% 01/15/2022 97,500 97,500
100,000.000

40434JAA8 HRG GROUP INC CALLABLE NOTES FIXED 7.875 SEMI-ANN. 7.875% 07/15/2019 627,000 633,000
600,000.000

7A7370B HUB INTERNATIONAL LTD TL1 B L+325 10/2/2 SEMI-ANN. 0.000% 10/02/2020 299,250 299,250
300,000.000

451102AX5 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 6.000% 08/01/2020 242,938 237,475
230,000.000

451102BF3 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 5.875% 02/01/2022 70,135 69,275
68,000.000
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449934AB4 IMS HEALTH INC CALLABLE NOTES FIXED 6% 0 SEMI-ANN. 6.000% 11/01/2020 100,880 99,910
97,000.000

44986UAA7 INEOS GROUP HOLDINGS SA CALLABLE NOTES F SEMI-ANN. 6.125% 08/15/2018 303,960 304,333
298,000.000

45672NAD3 INFOR US INC CALLABLE NOTES FIXED 6.5% 1 SEMI-ANN. 6.500% 05/15/2022 166,455 164,835
162,000.000

7B6184B INFORMATICA CORP UNFUNDED BRIDGE LOAN BG MONTHLY 0.000% 10/13/2015 0 0
500,000.000

8B2120B INFORMATICA TLB 1ST LIEN COV LITE LX1447 SEMI-ANN. 0.000% 06/03/2022 648,375 649,799
650,000.000

45840JAC1 INTERACTIVE DATA CORP CALLABLE NOTES FIX SEMI-ANN. 5.875% 04/15/2019 134,330 133,665
133,000.000

459745GC3 INTERNATIONAL LEASE FINANCE CORP CALLABL SEMI-ANN. 7.125% 09/01/2018 197,490 194,010
174,000.000

459745GL3 INTERNATIONAL LEASE FINANCE CORP NOTES F SEMI-ANN. 5.875% 04/01/2019 203,205 198,313
186,000.000

0B2322B IPREO HOLDINGS TLB L1 COV LITE; LX138814 SEMI-ANN. 0.000% 07/16/2021 488,458 486,325
488,768.840

8B8552B JACKS FAMILY REST TLB 1LN COV LIT BGH3WW SEMI-ANN. 0.000% 06/30/2022 544,500 547,938
550,000.000

47232MAA0 JEFFERIES FINANCE LLC / JFIN CO-ISSUER C SEMI-ANN. 7.375% 04/01/2020 261,688 260,363
265,000.000

47232MAC6 JEFFERIES FINANCE LLC / JFIN CO-ISSUER C SEMI-ANN. 7.500% 04/15/2021 450,000 449,370
450,000.000

7B4373B JEFFERIES FINANCE TL B BLA014CS8 5/1/202 SEMI-ANN. 0.000% 05/01/2020 594,000 600,000
600,000.000

48244BAC4 KCG HOLDINGS INC CALLABLE NOTES FIXED 6. SEMI-ANN. 6.875% 03/15/2020 152,243 153,435
159,000.000

487526AA3 KEHE DISTRIBUTORS LLC / KEHE FINANCE COR SEMI-ANN. 7.625% 08/15/2021 452,625 446,250
425,000.000

489399AG0 KENNEDY-WILSON INC CALLABLE NOTES FIXED SEMI-ANN. 5.875% 04/01/2024 708,938 696,500
700,000.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD491 PAGE 18
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 30,2015

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

492914AS5 KEY ENERGY SERVICES INC CALLABLE NOTES F SEMI-ANN. 6.750% 03/01/2021 141,898 124,490
211,000.000

52471TAB3 LEGACY RESERVES LP / LEGACY RESERVES FIN SEMI-ANN. 8.000% 12/01/2020 216,380 215,760
248,000.000

52471TAD9 LEGACY RESERVES LP / LEGACY RESERVES FIN SEMI-ANN. 6.625% 12/01/2021 39,421 38,070
47,000.000

527298AY9 LEVEL 3 FINANCING INC CALLABLE NOTES FIX SEMI-ANN. 6.125% 01/15/2021 219,161 217,081
207,000.000

53079EAN4 LIBERTY MUTUAL GROUP INC CALLABLE BOND F SEMI-ANN. 7.800% 03/07/2087 45,514 43,845
RATINGS: BAA3 BB 37,000.000

8B2547B LIFE TIME FITNESS TLB 1 LN COVLITE LX144 SEMI-ANN. 0.000% 05/18/2022 547,342 546,769
550,000.000

55181XAA0 LYNX II CORP CALLABLE NOTES FIXED 6.375% SEMI-ANN. 6.375% 04/15/2023 211,000 206,750
200,000.000

563571AH1 MANITOWOC CO INC/THE CALLABLE NOTES FIXE SEMI-ANN. 8.500% 11/01/2020 141,240 139,425
132,000.000

570506AR6 MARKWEST ENERGY PARTNERS LP / MARKWEST E SEMI-ANN. 4.500% 07/15/2023 68,340 66,640
68,000.000

570506AS4 MARKWEST ENERGY PARTNERS LP / MARKWEST E SEMI-ANN. 4.875% 12/01/2024 180,612 170,085
174,000.000

574599BG0 MASCO CORP CALLABLE BOND FIXED 7.125% 15 SEMI-ANN. 7.125% 03/15/2020 103,908 103,240
RATINGS: BA2 BBB 89,000.000

575385AA7 MASONITE INTERNATIONAL CORP CALLABLE NOT SEMI-ANN. 5.625% 03/15/2023 135,850 132,113
130,000.000

6A7822B MCGRAW-HILL GLOBAL EDUCATION ; TERM LOAN SEMI-ANN. 0.000% 03/22/2019 349,499 350,907
349,125.000

580638AB0 MCGRAW-HILL GLOBAL EDUCATION HOLDINGS LL SEMI-ANN. FLOATING 04/01/2021 776,750 770,000
700,000.000

586049AB4 MEMORIAL PRODUCTION PARTNERS LP / MEMORI SEMI-ANN. 7.625% 05/01/2021 184,748 180,023
189,000.000

586049AE8 MEMORIAL PRODUCTION PARTNERS LP / MEMORI SEMI-ANN. 6.875% 08/01/2022 107,525 104,018
115,000.000
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595112BD4 MICRON TECHNOLOGY INC CALLABLE NOTES FIX SEMI-ANN. 5.250% 08/01/2023 824,000 790,969
825,000.000

59563KAA8 MIDAS INTERMEDIATE HOLDCO II LLC / MIDAS SEMI-ANN. 7.875% 10/01/2022 375,000 374,063
375,000.000

553331AA7 MPH ACQUISITION HOLDINGS LLC CALLABLE NO SEMI-ANN. 6.625% 04/01/2022 186,735 180,761
177,000.000

8B7048B MRI SOFTWARE TL L1 LX145010 SEMI-ANN. 0.000% 06/04/2021 447,750 450,752
450,000.000

55354GAA8 MSCI INC CALLABLE NOTES FIXED 5.25% 15/N SEMI-ANN. 5.250% 11/15/2024 33,200 32,400
32,000.000

632347AA8 NATHAN'S FAMOUS INC CALLABLE NOTES FIXED SEMI-ANN. 10.000% 03/15/2020 268,125 268,750
250,000.000

63607TAA9 NATIONAL FINANCIAL PARTNERS CORP CALLABL SEMI-ANN. 9.000% 07/15/2021 348,250 345,625
350,000.000

8B5032B NATIONAL TECHN SYS UNFUNDED DDTL BGH3UZN SEMI-ANN. 0.000% 06/11/2021 0 0
87,941.180

8B5045B NATIONAL TECHNICAL SYSTEM 1L TL BGH3UZKV SEMI-ANN. 0.000% 06/11/2021 481,866 481,847
487,058.820

63902MAB4 NATURAL RESOURCE PARTNERS LP / NRP FINAN SEMI-ANN. 9.125% 10/01/2018 135,873 123,015
139,000.000

78442FER5 NAVIENT CORP CALLABLE MEDIUM TERM NOTE F SEMI-ANN. 5.500% 01/15/2019 165,443 165,178
162,000.000

78442FEJ3 NAVIENT CORP CALLABLE MEDIUM TERM NOTE F SEMI-ANN. 8.000% 03/25/2020 432,724 433,735
RATINGS: BA1 BBB- 389,000.000

639365AG0 NAVIOS MARITIME HOLDINGS INC / NAVIOS MA SEMI-ANN. 7.375% 01/15/2022 135,790 128,205
148,000.000

62886EAR9 NCR CORP CALLABLE NOTES FIXED 5.875% 15/ SEMI-ANN. 5.875% 12/15/2021 560,063 566,500
550,000.000

62886EAS7 NCR CORP CALLABLE NOTES FIXED 6.375% 15/ SEMI-ANN. 6.375% 12/15/2023 437,154 450,500
425,000.000

9A4755B NORANDA ALUMINUM HOLDING CORPORATION : T SEMI-ANN. 0.000% 02/28/2019 278,623 249,321
299,484.540
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67000XAL0 NOVELIS INC/GA CALLABLE NOTES FIXED 8.37 SEMI-ANN. 8.375% 12/15/2017 416,000 414,500
400,000.000

67000XAM8 NOVELIS INC/GA CALLABLE NOTES FIXED 8.75 SEMI-ANN. 8.750% 12/15/2020 477,000 475,875
450,000.000

62941YAB3 NPC INTERNATIONAL INC / NPC OPERATING CO SEMI-ANN. 10.500% 01/15/2020 105,125 104,750
100,000.000

674215AD0 OASIS PETROLEUM INC CALLABLE NOTES FIXED SEMI-ANN. 6.500% 11/01/2021 145,363 144,275
145,000.000

674215AG3 OASIS PETROLEUM INC CALLABLE NOTES FIXED SEMI-ANN. 6.875% 03/15/2022 271,320 269,990
266,000.000

681904AS7 OMNICARE INC CALLABLE NOTES FIXED 4.75% SEMI-ANN. 4.750% 12/01/2022 170,130 168,540
159,000.000

4B8157B ONEX WIZARD ACQUISITION CO. 1L TL LX1431 SEMI-ANN. 0.000% 01/29/2022 69,753 69,886
69,825.000

683715AA4 OPEN TEXT CORP CALLABLE NOTES FIXED 5.62 SEMI-ANN. 5.625% 01/15/2023 1,007,813 990,000
1,000,000.000

690872AA4 OWENS-BROCKWAY GLASS CONTAINER INC CALLA SEMI-ANN. 5.000% 01/15/2022 254,375 246,875
250,000.000

69419BAA3 PACIFIC DRILLING SA CALLABLE NOTES FIXED SEMI-ANN. 5.375% 06/01/2020 350,018 312,848
413,000.000

71535PAC3 PERSTORP HOLDING AB CALLABLE NOTES FIXED SEMI-ANN. 11.000% 08/15/2017 212,500 211,500
200,000.000

716016AC4 PETCO ANIMAL SUPPLIES INC CALLABLE NOTES SEMI-ANN. 9.250% 12/01/2018 472,500 470,250
450,000.000

5A9682B PF CHANG'S CHINA BISTRO INC; TERM BORROW SEMI-ANN. 0.000% 06/22/2019 346,464 346,027
349,081.960

006ESCAR8 PFD ADELPHIA 10.5% 15/JUL/2004 SEMI-ANN. 10.500% 07/15/2004 22,000 2,063
275,000.000

74022DAJ9 PRECISION DRILLING CORP CALLABLE NOTES F SEMI-ANN. 5.250% 11/15/2024 48,160 48,720
56,000.000

74840LAA0 QUICKEN LOANS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.750% 05/01/2025 200,000 191,500
200,000.000
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75281AAR0 RANGE RESOURCES CORP CALLABLE NOTES FIXE SEMI-ANN. 4.875% 05/15/2025 350,000 339,990
350,000.000

75886AAF5 REGENCY ENERGY PARTNERS LP / REGENCY ENE SEMI-ANN. 6.500% 07/15/2021 87,773 87,461
83,000.000

75947TAB0 RELIANCE INTERMEDIATE HOLDINGS LP CALLAB SEMI-ANN. 6.500% 04/01/2023 520,000 520,000
500,000.000

761519BD8 REVLON CONSUMER PRODUCTS CORP CALLABLE N SEMI-ANN. FLOATING 02/15/2021 133,000 130,340
133,000.000

761735AG4 REYNOLDS GROUP ISSUER INC / REYNOLDS GRO SEMI-ANN. 7.875% 08/15/2019 525,900 520,625
500,000.000

761735AH2 REYNOLDS GROUP ISSUER INC / REYNOLDS GRO SEMI-ANN. 9.875% 08/15/2019 253,294 248,850
237,000.000

761735AP4 REYNOLDS GROUP ISSUER INC / REYNOLDS GRO SEMI-ANN. 5.750% 10/15/2020 83,400 82,000
80,000.000

762760AB2 RICE ENERGY INC CALLABLE NOTES FIXED 6.2 SEMI-ANN. 6.250% 05/01/2022 146,450 143,913
145,000.000

767754CD4 RITE AID CORP CALLABLE NOTES FIXED 9.25% SEMI-ANN. 9.250% 03/15/2020 143,813 140,888
130,000.000

779270AG2 ROUNDY'S SUPERMARKETS INC CALLABLE NOTES SEMI-ANN. 10.250% 12/15/2020 147,675 140,250
165,000.000

8B5031B ROYAL HOLDINGS INC TL L1 COV LX144982 SEMI-ANN. 0.000% 06/10/2022 298,500 300,624
300,000.000

257867BB6 RR DONNELLEY & SONS CO CALLABLE NOTES FI SEMI-ANN. 6.000% 04/01/2024 161,850 156,780
156,000.000

74978DAA2 RR DONNELLEY & SONS CO CALLABLE NOTES FI SEMI-ANN. 7.875% 03/15/2021 179,010 176,085
156,000.000

785592AE6 SABINE PASS LIQUEFACTION LLC CALLABLE NO SEMI-ANN. FLOATING 02/01/2021 1,105,000 1,096,500
1,075,000.000

785592AH9 SABINE PASS LIQUEFACTION LLC CALLABLE NO SEMI-ANN. 6.250% 03/15/2022 220,234 216,315
209,000.000

78573NAA0 SABRE GLBL INC CALLABLE NOTES FIXED 5.37 SEMI-ANN. 5.375% 04/15/2023 341,250 344,750
350,000.000
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8B1773B SAGE PRODUCTS, INC. TERM LOAN LX128374 SEMI-ANN. 0.000% 12/13/2019 99,733 100,119
99,732.800

80007PAU3 SANDRIDGE ENERGY INC CALLABLE NOTES FIXE SEMI-ANN. 8.750% 06/01/2020 1,000,000 907,500
1,000,000.000

8B3295B SBA COMMUNICATIONS INC TL B 1L LX144920 SEMI-ANN. 0.000% 06/08/2022 396,000 396,252
400,000.000

80626PAA8 SCHAEFFLER HOLDING FINANCE BV CALLABLE B SEMI-ANN. FLOATING 08/15/2018 301,283 299,115
289,000.000

81211KAX8 SEALED AIR CORP CALLABLE BOND FIXED 5.5% SEMI-ANN. 5.500% 09/15/2025 250,000 251,875
250,000.000

81211KAU4 SEALED AIR CORP CALLABLE NOTES FIXED 5.2 SEMI-ANN. 5.250% 04/01/2023 148,035 142,888
142,000.000

817565CB8 SERVICE CORP INTERNATIONAL/US CALLABLE N SEMI-ANN. 5.375% 05/15/2024 170,910 169,290
162,000.000

78412FAP9 SESI LLC CALLABLE NOTES FIXED 7.125% 15/ SEMI-ANN. 7.125% 12/15/2021 135,200 137,800
130,000.000

82459AAC5 SHINGLE SPRINGS TRIBAL GAMING AUTHORITY SEMI-ANN. 9.750% 09/01/2021 139,810 137,640
124,000.000

82967NAJ7 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 4.250% 05/15/2020 29,888 29,850
30,000.000

82967NAL2 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 4.625% 05/15/2023 45,531 44,121
47,000.000

82967NAQ1 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 5.875% 10/01/2020 129,270 127,100
124,000.000

82967NAS7 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 6.000% 07/15/2024 726,250 707,000
700,000.000

78442FEH7 SLM CORP CALLABLE MEDIUM TERM NOTE FIXED SEMI-ANN. 8.450% 06/15/2018 138,415 137,801
RATINGS: BA1 BBB- 124,000.000

78454LAL4 SM ENERGY CO CALLABLE NOTES FIXED 5.625% SEMI-ANN. 5.625% 06/01/2025 600,000 593,880
600,000.000

7846ELAB3 SPCM SA CALLABLE NOTES FIXED 6% 15/JAN/2 SEMI-ANN. 6.000% 01/15/2022 127,050 124,933
121,000.000
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84762LAT2 SPECTRUM BRANDS INC CALLABLE NOTES FIXED SEMI-ANN. 5.750% 07/15/2025 400,000 406,000
400,000.000

84762LAN5 SPECTRUM BRANDS INC CALLABLE NOTES FIXED SEMI-ANN. 6.375% 11/15/2020 128,563 127,958
121,000.000

84762LAQ8 SPECTRUM BRANDS INC CALLABLE NOTES FIXED SEMI-ANN. 6.625% 11/15/2022 19,260 19,170
18,000.000

85207UAH8 SPRINT CORP CALLABLE NOTES FIXED 7.125% SEMI-ANN. 7.125% 06/15/2024 74,113 71,425
77,000.000

85207UAF2 SPRINT CORP CALLABLE NOTES FIXED 7.875% SEMI-ANN. 7.875% 09/15/2023 71,643 69,246
71,000.000

852061AQ3 SPRINT NEXTEL CORP CALLABLE NOTES FIXED SEMI-ANN. 7.000% 03/01/2020 176,142 172,944
159,000.000

852061AK6 SPRINT NEXTEL CORP CALLABLE NOTES FIXED SEMI-ANN. 9.000% 11/15/2018 676,058 668,522
592,000.000

85224CAB0 SQUARETWO FINANCIAL CORP CALLABLE NOTES SEMI-ANN. 11.625% 04/01/2017 114,000 110,250
150,000.000

78467JAA8 SS&C TECHNOLOGIES HOLDINGS INC CALLABLE SEMI-ANN. 5.875% 07/15/2023 450,000 454,500
450,000.000

85375CAW1 STANDARD PACIFIC CORP CALLABLE NOTES FIX SEMI-ANN. 10.750% 09/15/2016 99,013 98,568
RATINGS: B3 CCC 89,000.000

85375CBB6 STANDARD PACIFIC CORP CALLABLE NOTES FIX SEMI-ANN. 8.375% 01/15/2021 144,218 142,680
123,000.000

858119BC3 STEEL DYNAMICS INC CALLABLE NOTES FIXED SEMI-ANN. 5.125% 10/01/2021 65,748 65,130
65,000.000

858119AZ3 STEEL DYNAMICS INC CALLABLE NOTES FIXED SEMI-ANN. 5.250% 04/15/2023 102,250 99,250
100,000.000

858119BD1 STEEL DYNAMICS INC CALLABLE NOTES FIXED SEMI-ANN. 5.500% 10/01/2024 45,760 44,000
44,000.000

7B4816B STERIGENICS-NORDION HOLDINGS, LLC TERM L SEMI-ANN. 0.000% 05/06/2022 448,875 450,000
450,000.000

865033AB0 SUGARHOUSE HSP GAMING PROP MEZZ LP / SUG SEMI-ANN. 6.375% 06/01/2021 195,775 194,750
205,000.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD491 PAGE 24
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 30,2015

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

86614WAB2 SUMMIT MIDSTREAM HOLDINGS LLC / SUMMIT M SEMI-ANN. 7.500% 07/01/2021 211,750 209,500
200,000.000

86614WAC0 SUMMIT MIDSTREAM HOLDINGS LLC / SUMMIT M SEMI-ANN. 5.500% 08/15/2022 53,473 53,480
56,000.000

87901BAA0 TEEKAY OFFSHORE PARTNERS LP/TEEKAY OFFSH QUARTERLY 6.000% 07/30/2019 140,985 140,985
156,000.000

88033GCA6 TENET HEALTHCARE CORP CALLABLE BOND FIXE SEMI-ANN. 4.375% 10/01/2021 51,940 51,808
53,000.000

87243QAB2 TENET HEALTHCARE CORP CALLABLE NOTES FIX SEMI-ANN. 6.000% 10/01/2020 387,503 387,049
363,000.000

88033GCK4 TENET HEALTHCARE CORP CALLABLE NOTES VAR QUARTERLY FLOATING 06/15/2020 398,000 403,500
400,000.000

88104LAA1 TERRAFORM POWER OPERATING LLC CALLABLE N SEMI-ANN. 5.875% 02/01/2023 356,840 355,250
350,000.000

88160QAA1 TESORO LOGISTICS LP / TESORO LOGISTICS F SEMI-ANN. 5.875% 10/01/2020 124,800 123,300
120,000.000

3B3215B TIBCO SOFTWARE INC TLB 1ST LIEN SEMI-ANN. 0.000% 11/04/2020 498,274 499,624
499,000.000

87261QAA1 TMS INTERNATIONAL CORP CALLABLE NOTES FI SEMI-ANN. 7.625% 10/15/2021 274,000 267,150
274,000.000

8B0632B TOUCHTUNES INTERACTIVE NTWK TL L1 LX1444 SEMI-ANN. 0.000% 05/28/2021 248,750 250,521
250,000.000

89236YAA2 TPC GROUP INC CALLABLE NOTES FIXED 8.75% SEMI-ANN. 8.750% 12/15/2020 818,125 786,250
850,000.000

893647AW7 TRANSDIGM INC CALLABLE NOTES FIXED 6% 15 SEMI-ANN. 6.000% 07/15/2022 131,300 128,375
130,000.000

7B1037B TRINSEO MATERIALS OPERATING S.C.A. TERM SEMI-ANN. 0.000% 10/15/2021 301,875 300,236
300,000.000

899745AA1 TUNICA-BILOXI GAMING AUTHORITY CALLABLE SEMI-ANN. 9.000% 11/15/2015 15,370 15,080
RATINGS: B2 B+ 29,000.000

903914AA7 ULTRA PETROLEUM CORP CALLABLE NOTES FIXE SEMI-ANN. 5.750% 12/15/2018 573,498 576,000
600,000.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD491 PAGE 25
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 30,2015

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

913364AB1 UNITYMEDIA HESSEN GMBH & CO KG / UNITYME SEMI-ANN. 5.500% 01/15/2023 311,410 303,775
298,000.000

913364AD7 UNITYMEDIA HESSEN GMBH & CO KG / UNITYME SEMI-ANN. 5.000% 01/15/2025 550,125 545,875
550,000.000

5A7443B UNIVISION COMMUNICATIONS INC; TERM C4; SEMI-ANN. 0.000% 03/01/2020 198,727 198,192
199,474.610

903293BD9 USG CORP CALLABLE NOTES FIXED 5.5% 01/MA SEMI-ANN. 5.500% 03/01/2025 22,050 20,921
21,000.000

903293BC1 USG CORP CALLABLE NOTES FIXED 5.875% 01/ SEMI-ANN. 5.875% 11/01/2021 319,605 313,645
298,000.000

91911XAM6 VALEANT PHARMACEUTICALS INTERNATIONAL CA SEMI-ANN. 7.000% 10/01/2020 858,458 850,720
818,000.000

91829KAA1 VALEANT PHARMACEUTICALS INTERNATIONAL CA SEMI-ANN. 6.375% 10/15/2020 438,360 438,102
416,000.000

91831AAB7 VALEANT PHARMACEUTICALS INTERNATIONAL IN SEMI-ANN. 5.875% 05/15/2023 35,875 35,875
35,000.000

92240MBB3 VECTOR GROUP LTD CALLABLE NOTES FIXED 7. SEMI-ANN. 7.750% 02/15/2021 1,350,000 1,337,500
1,250,000.000

92345YAD8 VERISK ANALYTICS INC CALLABLE NOTES FIXE SEMI-ANN. 4.000% 06/15/2025 198,926 195,860
200,000.000

929160AR0 VULCAN MATERIALS CO CALLABLE NOTES FIXED SEMI-ANN. 7.500% 06/15/2021 216,748 208,150
181,000.000

95081QAK0 WESCO DISTRIBUTION INC CALLABLE NOTES FI SEMI-ANN. 5.375% 12/15/2021 189,720 187,860
186,000.000

960878AB2 WESTMORELAND COAL CO CALLABLE NOTES FIXE SEMI-ANN. 8.750% 01/01/2022 257,400 241,800
260,000.000

96208TAA2 WEX INC CALLABLE NOTES FIXED 4.75% 01/FE SEMI-ANN. 4.750% 02/01/2023 416,000 410,125
425,000.000

92933BAF1 WMG ACQUISITION CORP CALLABLE NOTES FIXE SEMI-ANN. 5.625% 04/15/2022 3,023 3,008
3,000.000

92933BAH7 WMG ACQUISITION CORP CALLABLE NOTES FIXE SEMI-ANN. 6.750% 04/15/2022 472,500 475,090
500,000.000
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92933BAE4 WMG ACQUISITION CORP CALLABLE NOTES FIXE SEMI-ANN. 6.000% 01/15/2021 156,180 155,040
152,000.000

383909AE8 WR GRACE & CO-CONN CALLABLE NOTES FIXED SEMI-ANN. 5.125% 10/01/2021 136,175 130,975
130,000.000

983130AT2 WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPI SEMI-ANN. 5.375% 03/15/2022 168,094 167,475
165,000.000

983130AV7 WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPI SEMI-ANN. 5.500% 03/01/2025 346,500 333,375
350,000.000

989194AK1 ZAYO GROUP LLC / ZAYO CAPITAL INC CALLAB SEMI-ANN. 6.375% 05/15/2025 600,000 582,000
600,000.000

8B7087B ZEP IN TLB L1 COV LITE LX144963 SEMI-ANN. 0.000% 06/17/2022 597,000 602,250
600,000.000

68245XAB5 1011778 BC ULC / NEW RED FINANCE INC CAL SEMI-ANN. 4.625% 01/15/2022 450,000 443,250
450,000.000

TOTAL CORPORATE DEBT INSTRUMENTS: ALL OTHER 84,420,320 82,587,037

PREFERRED
---------

2200154 CIA PARANAENSE DE ENERGIA PREFERENCE BRL 193,482 204,768
18,200.000

465562106 ITAU UNIBANCO HOLDING SA ADR USD 0 127,600 127,020
11,600.000

71654V101 PETROLEO BRASILEIRO SA ADR USD 436,050 418,608
51,300.000

TOTAL PREFERRED 757,132 750,396

COMMON
------

B01ZVZ5 ACERINOX SA COMMON STOCK EUR 0.25 191,667 178,302
12,895.000

00508Y102 ACUITY BRANDS INC COMMON STOCK USD 0.01 95,652 107,988
600.000
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B28XXH2 ADANI PORTS & SPECIAL ECONOMIC ZONE LTD STOCK INR 2 504,524 508,949
105,261.000

00739L101 ADURO BIOTECH INC COMMON STOCK USD 0.000 175,054 155,047
5,112.000

00762W107 ADVISORY BOARD CO/THE COMMON STOCK USD 0 579,436 601,206
10,997.000

N00985106 AERCAP HOLDINGS NV COMMON STOCK USD 0.01 795,953 832,462
18,180.000

B4TX8S1 AIA GROUP LTD COMMON STOCK HKD 0 575,192 1,123,334
171,600.000

5468346 AIXTRON SE COMMON STOCK EUR 0 400,130 167,700
24,841.000

009728106 AKORN INC COMMON STOCK USD 0 350,989 324,437
7,431.000

BQQMCJ4 ALDERMORE GROUP PLC COMMON STOCK GBP 0.1 301,658 309,094
63,728.000

01609W102 ALIBABA GROUP HOLDING LTD ADR USD 0.0000 814,530 781,565
9,500.000

016255101 ALIGN TECHNOLOGY INC COMMON STOCK USD 0. 381,715 426,240
6,797.000

02005N100 ALLY FINANCIAL INC COMMON STOCK USD 0.1 723,666 770,246
34,340.000

B1YY662 ALMIRALL SA COMMON STOCK EUR 0.12 293,368 280,952
14,222.000

4235864 ALPHA BANK AE COMMON STOCK EUR 0.3 84,377 129,713
361,547.000

6021500 ALPS ELECTRIC CO LTD COMMON STOCK JPY 765,274 842,214
27,300.000

029683109 AMERICAN SOFTWARE INC/GA COMMON STOCK US 730,146 707,199
74,442.000

031100100 AMETEK INC COMMON STOCK USD 0.01 705,298 743,639
13,575.000
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001744101 AMN HEALTHCARE SERVICES INC COMMON STOCK 135,858 150,811
4,774.000

BPF0548 AMS AG COMMON STOCK CHF 0 264,538 255,847
5,846.000

03232P405 AMSURG CORP COMMON STOCK USD 0 401,595 451,108
6,449.000

B1XZS82 ANGLO AMERICAN PLC COMMON STOCK GBP 0.54 711,351 392,391
27,164.000

BLLJ381 ANIMA HOLDING SPA COMMON STOCK EUR 393,328 375,358
42,752.000

4253048 AP MOELLER - MAERSK A/S COMMON STOCK DKK 460,257 488,761
270.000

6273583 APOLLO HOSPITALS ENTERPRISE LTD COMMON S 263,219 275,878
13,350.000

B58D4C5 APR ENERGY PLC COMMON STOCK GBP 446,250 139,620
79,089.000

G0457F107 ARCOS DORADOS HOLDINGS INC COMMON STOCK 60,883 56,282
10,700.000

0059585 ARM HOLDINGS PLC COMMON STOCK GBP 0.05 463,298 437,454
26,823.000

04316A108 ARTISAN PARTNERS ASSET MANAGEMENT INC CO USD 0.01 1,624,269 1,663,733
35,810.000

B132NW2 ASHMORE GROUP PLC COMMON STOCK GBP 0.01 715,627 735,020
161,605.000

0053673 ASHTEAD GROUP PLC COMMON STOCK GBP 10 744,217 811,223
46,935.000

BCRWL65 ASIAN PAINTS LTD COMMON STOCK INR 1 352,859 359,444
30,303.000

B929F46 ASML HOLDING NV COMMON STOCK EUR 0.09 52 91
.880

0673123 ASSOCIATED BRITISH FOODS PLC COMMON STOC 438,047 578,942
12,822.000
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04685W103 ATHENAHEALTH INC COMMON STOCK USD 0.01 748,600 703,292
6,138.000

B04NW20 ATLAS IRON LTD COMMON STOCK AUD 0 563 548
5,944.000

B17NLM7 AURELIUS AG COMMON STOCK EUR 235,026 231,222
5,412.000

6985543 AZBIL CORP COMMON STOCK JPY 256,696 253,479
9,800.000

05615F102 BABCOCK & WILCOX CO/THE COMMON STOCK USD 704,967 771,456
23,520.000

056752108 BAIDU INC ADR USD 0.00005 1,054,350 995,400
5,000.000

B2QKXW0 BAJAJ AUTO LTD COMMON STOCK INR 10 1,582,712 1,667,516
41,774.000

0096162 BALFOUR BEATTY PLC COMMON STOCK GBP 50 408,155 396,981
104,349.000

B1HKSV6 BANCA GENERALI SPA COMMON STOCK EUR 1 266,548 258,550
7,348.000

5705946 BANCO SANTANDER SA COMMON STOCK 779,737 644,026
92,276.000

BLZGSM7 BANGKOK DUSIT MEDICAL SERVICES PCL FOREI 0.1 194,353 198,251
339,900.000

062540109 BANK OF HAWAII CORP COMMON STOCK USD 0.0 938,023 1,016,870
15,250.000

6620093 BANK OF NAGOYA LTD/THE COMMON STOCK JPY 288,204 301,418
77,000.000

6709099 BANK RAKYAT INDONESIA PERSERO TBK PT COM IDR 250 1,865,110 1,746,827
2,250,200.000

B9FLK44 BANKIA SA COMMON STOCK 761,514 470,476
371,050.000

5069211 BAYER AG COMMON STOCK EUR 0 606,683 870,382
6,222.000
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6088204 BEACH ENERGY LTD COMMON STOCK AUD 0 248,064 243,978
302,316.000

B1WJ4X2 BELLE INTERNATIONAL HOLDINGS LTD COMMON 0.01 1,253,799 1,222,144
1,061,000.000

B0D0006 BIM BIRLESIK MAGAZALAR AS COMMON STOCK T 246,217 252,255
14,079.000

B8B6WX9 BORREGAARD ASA COMMON STOCK NOK 1 247,272 237,378
33,650.000

100557107 BOSTON BEER CO INC/THE COMMON STOCK USD 342,563 298,803
1,288.000

0798059 BP PLC COMMON STOCK GBP 0.25 789,596 777,554
117,674.000

6132101 BRIDGESTONE CORP COMMON STOCK JPY 411,597 458,799
12,400.000

119848109 BUFFALO WILD WINGS INC COMMON STOCK USD 229,408 225,947
1,442.000

3174300 BURBERRY GROUP PLC COMMON STOCK GBP 0.05 492,379 504,593
20,423.000

5782284 BUZZI UNICEM SPA SAVINGS SHARE EUR 0.6 288,785 271,062
30,372.000

B011Y09 C&C GROUP PLC COMMON STOCK EUR 0.01 384,626 376,083
96,000.000

BWY4ZF1 CAIRN HOMES PLC COMMON STOCK EUR 0.001 145,355 144,045
118,335.000

6639840 CALSONIC KANSEI CORP COMMON STOCK JPY 227,058 220,660
31,000.000

B66RW99 CANADIAN OIL SANDS LTD COMMON STOCK CAD 760,051 347,944
43,009.000

14161H108 CARDTRONICS INC COMMON STOCK USD 0.0001 556,292 554,416
14,964.000

3121522 CARNIVAL PLC COMMON STOCK GBP 1.66 460,192 511,072
10,002.000
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14808P109 CASS INFORMATION SYSTEMS INC COMMON STOC 960,879 1,042,206
18,538.000

2840970 CCR SA COMMON STOCK BRL 0 1,398,266 1,387,133
289,000.000

125134106 CEB INC 1,027,477 1,111,756
12,770.000

BFSSBH4 CEMBRA MONEY BANK AG COMMON STOCK CHF 1 260,071 258,789
4,243.000

M22465104 CHECK POINT SOFTWARE TECHNOLOGIES LTD CO USD 0.01 565,615 763,680
9,600.000

163072101 CHEESECAKE FACTORY INC/THE COMMON STOCK 1,020,830 1,147,962
21,050.000

B2QY935 CHIME COMMUNICATIONS PLC COMMON STOCK GB 307,321 296,417
72,491.000

BGY6SV2 CHINA CINDA ASSET MANAGEMENT CO LTD COMM HKD 1 242,780 228,467
410,000.000

B0LMTQ3 CHINA CONSTRUCTION BANK CORP COMMON STOC 119,645 112,329
123,000.000

6073556 CHINA MOBILE LTD COMMON STOCK HKD 0 1,438,389 1,433,851
112,000.000

B02ZKQ8 CHINA POWER INTERNATIONAL DEVELOPMENT LT STOCK HKD 0 390,875 384,214
504,000.000

6711566 CHINA RESOURCES POWER HOLDINGS CO LTD CO HKD 0 1,319,108 1,396,315
500,000.000

B09N7M0 CHINA SHENHUA ENERGY CO LTD COMMON STOCK 329,067 324,977
142,500.000

6192774 CHOFU SEISAKUSHO CO LTD COMMON STOCK JPY 281,706 277,341
11,800.000

6195869 CHUDENKO CORP COMMON STOCK JPY 94,440 94,064
4,900.000

20441A102 CIA DE SANEAMENTO BASICO DO ESTADO DE SA ADR USD 111,370 111,370
21,500.000
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B1YCHL8 CIA DE SANEAMENTO BASICO DO ESTADO DE SA COMMON STOCK BRL 0 286,846 259,207
48,800.000

2192831 CIA PARANAENSE DE ENERGIA COMMON STOCK B 191,312 209,876
27,567.000

B614LY3 CIELO SA COMMON STOCK BRL 0 418,957 437,297
31,000.000

17243V102 CINEMARK HOLDINGS INC COMMON STOCK USD 0 1,026,616 986,977
24,570.000

125581801 CIT GROUP INC COMMON STOCK USD 0.01 837,860 861,227
18,525.000

177376100 CITRIX SYSTEMS INC COMMON STOCK USD 0.00 827,351 820,872
11,700.000

0201836 CLARKSON PLC COMMON STOCK GBP 25 101,922 117,684
2,734.000

191241108 COCA-COLA FEMSA SAB DE CV ADR USD 0 245,910 238,350
3,000.000

19239V302 COGENT COMMUNICATIONS HOLDINGS COMMON ST 0.001 291,593 289,738
8,562.000

192422103 COGNEX CORP COMMON STOCK USD 0.002 703,872 700,336
14,560.000

19247A100 COHEN & STEERS INC COMMON STOCK USD 0.01 453,913 371,472
10,900.000

203668108 COMMUNITY HEALTH SYSTEMS INC COMMON STOC 1,794,408 2,237,639
35,535.000

20539A105 COMPUTER SERVICES INC COMMON STOCK USD 0 323,578 339,044
7,662.000

B1TV969 CONSORCIO ARA SAB DE CV COMMON STOCK MXN 236,587 221,117
579,210.000

83402A990 CONTRA SOFTBRANDS INC 0 0
14,744.000

6317339 CONVENIENCE RETAIL ASIA LTD COMMON STOCK 48,133 45,302
78,570.000
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P31076105 COPA HOLDINGS SA COMMON STOCK USD 0 118,944 115,626
1,400.000

N22717107 CORE LABORATORIES NV COMMON STOCK USD 0. 1,082,228 1,229,351
10,780.000

G25343107 COSAN LTD COMMON STOCK USD 0.01 253,440 243,936
39,600.000

22160N109 COSTAR GROUP INC COMMON STOCK USD 0.01 95,955 100,630
500.000

B08YDF9 CP ALL PCL FOREIGN SH. THB 1 304,456 308,785
225,500.000

G2519Y108 CREDICORP LTD COMMON STOCK USD 5 192,906 194,488
1,400.000

6238645 CSR LTD COMMON STOCK AUD 0 250,688 239,055
85,447.000

BGQYC45 CTT-CORREIOS DE PORTUGAL SA COMMON STOCK 327,869 315,119
30,562.000

4247494 D'IETEREN SA/NV COMMON STOCK EUR 0 571,974 524,971
14,678.000

6344274 DAEWOO INTERNATIONAL CORP COMMON STOCK K 120,950 125,895
5,443.000

B01G0P1 DAH SING BANKING GROUP LTD COMMON STOCK 360,095 342,593
156,602.000

6250542 DAICEL CORP COMMON STOCK JPY 254,183 253,082
19,700.000

6253132 DAIICHIKOSHO CO LTD COMMON STOCK JPY 266,118 271,213
7,700.000

5529027 DAIMLER AG COMMON STOCK EUR 0 746,750 719,974
7,915.000

B1Y9TB3 DANONE SA COMMON STOCK EUR 0.25 902,016 840,996
13,016.000

4588825 DANSKE BANK A/S COMMON STOCK DKK 10 513,462 544,872
18,537.000
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B3DGH82 DE LA RUE PLC COMMON STOCK GBP 44.86857 426,754 454,092
54,997.000

242309102 DEALERTRACK TECHNOLOGIES INC COMMON STOC 944,179 1,560,583
24,854.000

242370203 DEAN FOODS CO COMMON STOCK USD 684,724 710,672
43,950.000

B126KH9 DEBENHAMS PLC COMMON STOCK GBP 0.01 455,815 436,076
310,676.000

6262600 DENKI KOGYO CO LTD COMMON STOCK JPY 244,440 248,601
52,000.000

25278X109 DIAMONDBACK ENERGY INC COMMON STOCK USD 650,637 696,511
9,240.000

B234WN9 DIASORIN SPA COMMON STOCK EUR 1 257,357 249,851
5,476.000

6266851 DICKSON CONCEPTS INTERNATIONAL LTD COMMO HKD 0.3 97,073 92,731
227,500.000

B1YLCV0 DLF LTD COMMON STOCK INR 2 236,586 259,159
141,174.000

257651109 DONALDSON CO INC COMMON STOCK USD 5 1,410,278 1,351,271
37,745.000

2262369 DOREL INDUSTRIES INC COMMON STOCK CAD 0 565,072 568,220
21,233.000

B3P3LW3 DRAEGERWERK AG & CO KGAA COMMON STOCK EU 240,581 226,468
2,729.000

262037104 DRIL-QUIP INC COMMON STOCK USD 0.01 854,689 850,325
11,300.000

265504100 DUNKIN' BRANDS GROUP INC COMMON STOCK US 180,036 207,185
3,767.000

4942904 E.ON SE COMMON STOCK EUR 0 705,272 341,642
25,659.000

2306386 E-L FINANCIAL CORP LTD COMMON STOCK CAD 211,175 210,070
400.000
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B682TF7 E-MART CO LTD COMMON STOCK KRW 5000 405,026 410,869
1,984.000

26969P108 EAGLE MATERIALS INC COMMON STOCK USD 0.0 348,299 337,608
4,423.000

6099819 EICHER MOTORS LTD COMMON STOCK INR 10 265,898 267,287
869.000

B7FNMQ2 ELEMENT FINANCIAL CORP COMMON STOCK CAD 409,082 420,802
26,600.000

BVSS790 ELIS SA COMMON STOCK EUR 0.5 308,017 289,693
14,756.000

B16FPG6 EMBRAER SA COMMON STOCK BRL 0 383,062 380,065
49,900.000

B3BPX72 EMPEROR WATCH & JEWELLERY LTD COMMON STO 274,913 250,859
5,720,000.000

B0MT4R9 EMPRESAS ICA SAB DE CV COMMON STOCK MXN 312,978 288,302
377,600.000

29272B105 ENDURANCE INTERNATIONAL GROUP HOLDINGS I STOCK USD 0.0001 743,039 758,222
36,700.000

G30397106 ENDURANCE SPECIALTY HOLDINGS LTD COMMON 1 680,630 681,440
10,372.000

B3XDDH4 ENTERTAINMENT ONE LTD COMMON STOCK GBP 0 253,226 249,735
44,605.000

29413U103 ENVISION HEALTHCARE HOLDINGS INC COMMON 0.01 446,284 478,695
12,125.000

G3198U102 ESSENT GROUP LTD COMMON STOCK USD 0.015 589,166 665,590
24,336.000

BSSWC52 ESTIA HEALTH LTD COMMON STOCK AUD 211,165 203,888
44,212.000

29977A105 EVERCORE PARTNERS INC COMMON STOCK USD 0 219,479 233,917
4,335.000

30040P103 EVERTEC INC COMMON STOCK USD 0.01 811,694 778,021
36,630.000
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302081104 EXLSERVICE HOLDINGS INC COMMON STOCK USD 321,986 312,015
9,023.000

302130109 EXPEDITORS INTERNATIONAL OF WASHINGTON I STOCK USD 0.01 1,023,939 985,264
21,370.000

6327703 EZAKI GLICO CO LTD COMMON STOCK JPY 317,396 317,999
6,400.000

303075105 FACTSET RESEARCH SYSTEMS INC COMMON STOC 857,978 916,556
5,640.000

B0LC9F2 FASTIGHETS AB BALDER COMMON STOCK SEK 1 513,775 488,802
31,711.000

B671GT8 FIBRA UNO ADMINISTRACION SA DE CV REIT M 1,451,687 1,412,680
594,100.000

31816Q101 FIREEYE INC COMMON STOCK USD 0.0001 166,352 193,537
3,957.000

31942D107 FIRST CASH FINANCIAL SERVICES INC COMMON 0.01 796,003 760,897
16,690.000

337915102 FIRSTMERIT CORP COMMON STOCK USD 0 744,780 796,643
38,245.000

G35569105 FLEETMATICS GROUP PLC COMMON STOCK USD 0 276,484 299,150
6,388.000

30249U101 FMC TECHNOLOGIES INC COMMON STOCK USD 0. 751,120 745,783
17,975.000

B1SK0S6 FREENET AG COMMON STOCK EUR 0 372,575 353,185
10,491.000

6355210 FUKUSHIMA INDUSTRIES CORP COMMON STOCK J 151,274 155,670
8,500.000

6357733 FUTABA CORP COMMON STOCK JPY 219,519 203,012
11,200.000

B3Y2J50 GALLIFORD TRY PLC COMMON STOCK GBP 50 395,945 385,755
14,121.000

368287207 GAZPROM PAO 441,438 422,959
82,128.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



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 30,2015

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

B1VXKN7 GENTING MALAYSIA BHD COMMON STOCK MYR 0. 1,410,856 1,417,069
1,273,000.000

0207458 GENUS PLC COMMON STOCK GBP 10 247,819 239,932
10,691.000

B4T3BW6 GLENCORE PLC COMMON STOCK GBP 0.01 751,814 603,305
150,259.000

6212564 GLOBAL & YUASA BATTERY CO LTD COMMON STO 61,962 59,255
1,728.000

BX84B23 GMG GLOBAL LTD COMMON STOCK SGD 0 0 0
.700

6164472 GOLDEN AGRI-RESOURCES LTD COMMON STOCK S 125,385 125,877
413,400.000

384109104 GRACO INC COMMON STOCK USD 1 750,690 729,478
10,270.000

B8K9X70 GRAND CITY PROPERTIES SA COMMON STOCK EU 266,262 260,791
15,028.000

BRJ3BP0 GRANGES AB COMMON STOCK SEK 25 210,009 195,747
27,529.000

0386410 GREENCORE GROUP PLC COMMON STOCK GBP 1 546,144 543,927
110,145.000

B1296H0 GRIVALIA PROPERTIES REIC AE REIT EUR 2.1 292,959 276,546
33,723.000

398905109 GROUP 1 AUTOMOTIVE INC COMMON STOCK USD 318,846 331,711
3,652.000

402635304 GULFPORT ENERGY CORP COMMON STOCK USD 0. 135,180 120,750
3,000.000

7085259 H LUNDBECK A/S COMMON STOCK DKK 5 482,453 467,963
24,288.000

405024100 HAEMONETICS CORP COMMON STOCK USD 0.01 720,633 732,899
17,720.000

4407599 HALDEX AB COMMON STOCK SEK 5 159,569 148,318
11,239.000
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B012TP2 HALFORDS GROUP PLC COMMON STOCK GBP 1 270,718 266,446
32,087.000

B0RNRF5 HANA FINANCIAL GROUP INC COMMON STOCK KR 349,606 372,628
14,308.000

6536684 HANSSEM CO LTD COMMON STOCK KRW 1000 521,364 552,200
2,192.000

6414401 HASEKO CORP COMMON STOCK JPY 317,501 318,621
27,000.000

421924309 HEALTHSOUTH CORP COMMON STOCK USD 0.01 370,231 396,761
8,614.000

42235N108 HEARTLAND PAYMENT SYSTEMS INC COMMON STO 0.001 751,087 835,505
15,458.000

422806109 HEICO CORP COMMON STOCK USD 0.01 354,705 347,760
5,965.000

5120679 HEIDELBERGCEMENT AG COMMON STOCK EUR 0 381,783 521,564
6,581.000

7792559 HEINEKEN NV COMMON STOCK EUR 1.6 659,885 683,123
9,007.000

BXRTNW3 HEMFOSA FASTIGHETER AB COMMON STOCK SEK 168,339 168,542
16,550.000

B3CM952 HENDERSON GROUP PLC COMMON STOCK GBP 12. 360,514 338,490
82,463.000

6136233 HENGAN INTERNATIONAL GROUP CO LTD COMMON 0.1 1,477,659 1,479,055
124,500.000

428291108 HEXCEL CORP COMMON STOCK USD 0.01 562,320 581,610
11,693.000

6437970 HIBIYA ENGINEERING LTD COMMON STOCK JPY 145,555 143,844
10,700.000

B0LCW08 HIKMA PHARMACEUTICALS PLC COMMON STOCK G 332,240 326,590
10,743.000

6428305 HINO MOTORS LTD COMMON STOCK JPY 686,711 605,031
48,900.000
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6400433 HIS CO LTD COMMON STOCK JPY 222,349 228,325
6,700.000

BKJ9PT1 HISPANIA ACTIVOS INMOBILIARIOS SA COMMON 1 94,063 92,787
6,328.000

6429182 HITACHI KOKI CO LTD COMMON STOCK JPY 200,365 191,075
22,900.000

6429104 HITACHI LTD COMMON STOCK JPY 688,462 619,779
94,000.000

6438564 HON HAI PRECISION INDUSTRY CO LTD COMMON 10 377,247 386,686
123,000.000

B3FF8W8 HOSHIZAKI ELECTRIC CO LTD COMMON STOCK J 235,741 235,361
4,000.000

6439813 HOSIDEN CORP COMMON STOCK JPY 160,555 133,145
21,752.000

6171900 HOUSING DEVELOPMENT FINANCE CORP LTD COM INR 2 2,258,677 2,362,682
116,052.000

0557681 HOWDEN JOINERY GROUP PLC COMMON STOCK GB 361,413 352,911
43,362.000

0540528 HSBC HOLDINGS PLC COMMON STOCK GBP 0.5 973,155 863,853
96,348.000

B4WTBY3 HUANENG RENEWABLES CORP LTD COMMON STOCK 121,815 119,506
296,000.000

2623836 HUSKY ENERGY INC COMMON STOCK CAD 0 544,398 478,948
25,029.000

6659666 HYAKUGO BANK LTD/THE COMMON STOCK JPY 285,339 297,634
60,000.000

6450988 HYUNDAI ENGINEERING & CONSTRUCTION CO LT STOCK KRW 5000 111,169 111,692
3,035.000

B691DP1 HYUNDAI HOME SHOPPING NETWORK CORP COMMO KRW 5000 178,894 179,008
1,630.000

6449544 HYUNDAI MOBIS CO LTD COMMON STOCK KRW 50 306,838 314,926
1,657.000
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45104G104 ICICI BANK LTD ADR USD 134,668 136,502
13,100.000

B83X6P8 IHH HEALTHCARE BHD COMMON STOCK MYR 1 224,834 221,570
147,700.000

0454492 IMPERIAL TOBACCO GROUP PLC COMMON STOCK 602,852 887,085
18,391.000

B1G1QD8 INDUSTRIAL & COMMERCIAL BANK OF CHINA LT STOCK HKD 1 117,779 114,419
144,000.000

456788108 INFOSYS LTD ADR USD 1,655,610 1,645,230
103,800.000

7154182 ING GROEP NV DUTCH CERT EUR 0.24 915,947 1,086,215
65,826.000

B10RB15 INPEX CORP COMMON STOCK JPY 669,133 582,232
51,200.000

45784P101 INSULET CORP COMMON STOCK USD 0.001 354,844 339,131
10,945.000

45845P108 INTERCEPT PHARMACEUTICALS INC COMMON STO 0.001 337,656 289,656
1,200.000

45885A300 INTERNAP CORP COMMON STOCK USD 0.001 529,572 502,636
54,339.000

5161407 INTERPUMP GROUP SPA COMMON STOCK EUR 0.5 360,945 353,939
21,938.000

2459901 INTERTAPE POLYMER GROUP INC COMMON STOCK 361,033 353,872
23,600.000

4076836 INTESA SANPAOLO SPA COMMON STOCK EUR 0.5 517,779 685,819
189,276.000

5705496 ION BEAM APPLICATIONS COMMON STOCK EUR 0 304,700 302,126
11,104.000

B0R7JF1 IPSEN SA COMMON STOCK EUR 1 297,858 289,465
5,250.000

4783211 IREN SPA COMMON STOCK EUR 1 286,289 270,989
198,057.000
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6461128 IRISO ELECTRONICS CO LTD COMMON STOCK JP 297,223 305,022
4,300.000

6451271 ISRAEL DISCOUNT BANK LTD COMMON STOCK IL 291,293 314,218
163,610.000

5975932 ITALCEMENTI SPA COMMON STOCK EUR 1 392,134 368,548
55,874.000

4492216 ITALMOBILIARE SPA COMMON STOCK EUR 2.6 288,285 252,188
8,807.000

4492227 ITALMOBILIARE SPA SAVINGS SHARE EUR 2.6 55,744 49,638
2,750.000

B0JGGP5 ITC LTD COMMON STOCK INR 1 426,199 439,483
88,803.000

0252050 ITE GROUP PLC COMMON STOCK GBP 1 238,345 220,279
81,909.000

426281101 JACK HENRY & ASSOCIATES INC COMMON STOCK 1,145,700 1,112,840
17,200.000

B8BRV46 JAPAN AIRLINES CO LTD COMMON STOCK JPY 636,898 851,453
24,400.000

6470351 JAPAN AVIATION ELECTRONICS INDUSTRY LTD STOCK JPY 274,465 272,137
10,000.000

6472119 JARDINE MATHESON HOLDINGS LTD COMMON STO 0.25 555,062 703,700
12,400.000

B1Y1SQ7 JERONIMO MARTINS SGPS SA COMMON STOCK EU 117,396 110,925
8,657.000

6005504 JIANGSU EXPRESSWAY CO LTD COMMON STOCK H 1,381,502 1,384,025
1,054,000.000

B3PRM66 JUBILANT FOODWORKS LTD COMMON STOCK INR 534,236 543,205
18,622.000

B53P200 JUPITER FUND MANAGEMENT PLC COMMON STOCK 331,445 318,050
45,374.000

B7311V6 KALBE FARMA TBK PT COMMON STOCK IDR 10 230,433 233,200
1,856,200.000
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48238T109 KAR AUCTION SERVICES INC COMMON STOCK US 1,093,680 1,111,902
29,730.000

6484181 KATO SANGYO CO LTD COMMON STOCK JPY 239,683 257,729
11,000.000

B3DF0Y6 KB FINANCIAL GROUP INC COMMON STOCK KRW 230,115 233,121
7,047.000

6248990 KDDI CORP COMMON STOCK JPY 575,452 1,178,075
48,800.000

488152208 KELLY SERVICES INC COMMON STOCK USD 1 234,353 202,912
13,219.000

493732101 KFORCE INC COMMON STOCK USD 0.01 499,013 507,714
22,200.000

5263251 KGHM POLSKA MIEDZ SA COMMON STOCK PLN 10 245,199 232,286
8,199.000

6490928 KIA MOTORS CORP COMMON STOCK KRW 5000 261,597 257,355
6,337.000

4491235 KINGSPAN GROUP PLC COMMON STOCK EUR 0.13 217,878 213,918
8,868.000

BB22L96 KION GROUP AG COMMON STOCK EUR 462,417 479,873
10,023.000

497266106 KIRBY CORP COMMON STOCK USD 0.1 675,780 701,056
9,145.000

B0HZL93 KONINKLIJKE DSM NV COMMON STOCK EUR 1.5 450,489 464,202
8,012.000

6313111 KOREA UNITED PHARM INC COMMON STOCK KRW 249,934 262,855
11,277.000

500643200 KORN/FERRY INTERNATIONAL COMMON STOCK US 318,705 350,899
10,092.000

2836946 KROTON EDUCACIONAL SA COMMON STOCK BRL 0 211,200 204,393
53,400.000

6505316 KT CORP COMMON STOCK KRW 5000 358,358 355,035
13,920.000
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5529191 KUKA AG COMMON STOCK EUR 0 302,901 296,964
3,567.000

6497651 KURABO INDUSTRIES LTD COMMON STOCK JPY 184,168 192,702
90,000.000

515098101 LANDSTAR SYSTEM INC COMMON STOCK USD 0.0 1,557,553 1,586,825
23,730.000

6451668 LARGAN PRECISION CO LTD COMMON STOCK TWD 434,444 456,984
4,000.000

B0166K8 LARSEN & TOUBRO LTD COMMON STOCK INR 2 315,217 326,800
11,673.000

6598424 LEOPALACE21 CORP COMMON STOCK JPY 261,644 266,976
43,500.000

6344456 LG HOUSEHOLD & HEALTH CARE LTD COMMON ST 5000 219,683 222,045
320.000

53219L109 LIFEPOINT HEALTH INC COMMON STOCK USD 0. 229,032 272,762
3,137.000

B9782W5 LIGHTSTREAM RESOURCES LTD COMMON STOCK C 1 0
.060

535678106 LINEAR TECHNOLOGY CORP COMMON STOCK USD 999,244 945,195
21,370.000

536797103 LITHIA MOTORS INC COMMON STOCK USD 0 296,778 360,301
3,184.000

501889208 LKQ CORP COMMON STOCK USD 0.01 625,177 769,735
25,450.000

0870612 LLOYDS BANKING GROUP PLC COMMON STOCK GB 553,739 572,205
426,837.000

B0SWJX3 LONDON STOCK EXCHANGE GROUP PLC COMMON S 6.918605 568,270 644,115
17,281.000

B56KLY9 LONGFOR PROPERTIES CO LTD COMMON STOCK H 120,377 123,359
77,500.000

B17MMZ4 LOOKERS PLC COMMON STOCK GBP 5 222,432 214,332
85,983.000
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6535432 LOTTE CONFECTIONERY CO LTD COMMON STOCK 404,431 383,415
220.000

B1G5HX7 LSL PROPERTY SERVICES PLC COMMON STOCK G 310,441 314,852
51,333.000

BV0LTT1 LUCAS BOLS HOLDING BV COMMON STOCK EUR 0 225,193 220,758
11,456.000

3189876 LUKOIL PJSC ADR USD 0.025 360,204 345,483
7,851.000

550021109 LULULEMON ATHLETICA INC COMMON STOCK USD 171,585 177,159
2,713.000

7187627 LUNDIN PETROLEUM AB COMMON STOCK SEK 0.0 382,771 344,719
20,143.000

6143761 LUPIN LTD COMMON STOCK INR 2 328,482 340,306
11,490.000

4061412 LVMH MOET HENNESSY LOUIS VUITTON SE COMM EUR 0.3 694,870 659,589
3,767.000

B015YX4 MAGELLAN FINANCIAL GROUP LTD COMMON STOC 294,996 283,294
21,183.000

B2QKYZ0 MAGNIT PJSC GDR USD 335,435 351,938
6,323.000

4577469 MAGYAR TELEKOM TELECOMMUNICATIONS PLC CO HUF 100 283,690 268,869
192,603.000

B53NQB3 MAIL.RU GROUP LTD GDR USD 0.000005 178,278 174,348
8,362.000

B7XG702 MAIL.RU GROUP LTD GDR USD 0.000005 245,841 240,421
11,531.000

6614159 MAJOR CINEPLEX GROUP PCL FOREIGN SH. THB 196,527 208,842
209,000.000

563571108 MANITOWOC CO INC/THE COMMON STOCK USD 0. 882,779 805,854
41,115.000

B1YWHR4 MARFRIG GLOBAL FOODS SA COMMON STOCK BRL 190,417 265,230
144,800.000
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G58249106 MARKIT LTD COMMON STOCK USD 0.01 827,050 816,450
31,930.000

573284106 MARTIN MARIETTA MATERIALS INC COMMON STO 0.01 946,451 943,589
6,668.000

577933104 MAXIMUS INC COMMON STOCK USD 0 388,183 407,592
6,201.000

0574635 MCBRIDE PLC COMMON STOCK GBP 10 283,634 305,662
190,544.000

B01G2K0 MEDIASET ESPANA COMUNICACION SA COMMON S 0.5 741,323 802,322
61,258.000

6372480 MEDIATEK INC COMMON STOCK TWD 10 1,520,474 1,518,158
111,000.000

5535198 MEDIOLANUM SPA COMMON STOCK EUR 0.1 541,658 496,304
60,194.000

6782090 MEDIPAL HOLDINGS CORP COMMON STOCK JPY 306,467 306,816
18,800.000

6444066 MEGA FINANCIAL HOLDING CO LTD COMMON STO 1,491,668 1,491,160
1,655,000.000

58605Q109 MEMORIAL RESOURCE DEVELOPMENT CORP COMMO USD 0.01 235,721 251,068
13,235.000

58733R102 MERCADOLIBRE INC COMMON STOCK USD 0.001 500,344 481,780
3,400.000

BWFD052 MERIDIAN ENERGY LTD COMMON STOCK NZD 0 307,207 316,897
216,933.000

BNGNB77 MERLIN PROPERTIES SOCIMI SA REIT EUR 1 142,967 134,169
10,987.000

B80RZK1 MEXICO REAL ESTATE MANAGEMENT SA DE CV R 94,983 91,554
66,200.000

B4P8HQ1 MGM CHINA HOLDINGS LTD COMMON STOCK HKD 188,255 168,793
103,200.000

G60754101 MICHAEL KORS HOLDINGS LTD COMMON STOCK U 744,554 650,291
15,450.000
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BQY7BX8 MICRO FOCUS INTERNATIONAL PLC COMMON STO 362,449 355,678
16,617.000

7126341 MICRONAS SEMICONDUCTOR HOLDING AG COMMON 0.05 285,761 267,460
46,288.000

602675100 MINDRAY MEDICAL INTERNATIONAL LTD ADR US 199,780 199,500
7,000.000

6642406 MINEBEA CO LTD COMMON STOCK JPY 317,960 313,807
19,000.000

6595179 MISUMI GROUP INC COMMON STOCK JPY 294,111 289,750
20,400.000

6335171 MITSUBISHI UFJ FINANCIAL GROUP INC COMMO JPY 645,298 936,133
130,200.000

B235JN1 MRV ENGENHARIA E PARTICIPACOES SA COMMON 0 183,805 185,545
73,800.000

553530106 MSC INDUSTRIAL DIRECT CO INC COMMON STOC 0.001 652,106 640,140
9,175.000

55354G100 MSCI INC COMMON STOCK USD 0.01 756,672 816,153
13,260.000

B1FSSM3 NAGACORP LTD COMMON STOCK HKD 0.0125 161,196 154,672
210,000.000

6622691 NASPERS LTD COMMON STOCK ZAR 2 1,179,208 1,196,538
7,664.000

B0FRZQ6 NAVA BHARAT VENTURES LTD COMMON STOCK IN 96,127 88,868
39,450.000

64125C109 NEUROCRINE BIOSCIENCES INC COMMON STOCK 248,718 289,855
6,069.000

64828T201 NEW RESIDENTIAL INVESTMENT CORP REIT USD 664,552 676,427
44,385.000

65336K103 NEXSTAR BROADCASTING GROUP INC COMMON ST 0.01 266,672 263,536
4,706.000

6619604 NGK SPARK PLUG CO LTD COMMON STOCK JPY 623,847 571,544
20,600.000
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6640767 NH FOODS LTD COMMON STOCK JPY 277,360 274,000
12,000.000

B02PD81 NIIT TECHNOLOGIES LTD COMMON STOCK INR 1 192,666 192,599
31,444.000

6718211 NOMURA REAL ESTATE OFFICE FUND INC REIT 238,231 240,387
53.000

2641441 NORBORD INC COMMON STOCK CAD 0 385,664 375,373
17,880.000

6648783 NORITSU KOKI CO LTD COMMON STOCK JPY 154,414 153,613
26,700.000

B4RLNR1 NORMA GROUP SE COMMON STOCK EUR 238,257 229,881
4,550.000

B41H739 NORTHGATE PLC COMMON STOCK GBP 50 289,382 267,963
29,632.000

7103065 NOVARTIS AG COMMON STOCK CHF 0.5 1,081,807 1,758,102
17,830.000

B1VPXZ6 NUFLARE TECHNOLOGY INC COMMON STOCK JPY 379,718 346,504
8,000.000

675746309 OCWEN FINANCIAL CORP COMMON STOCK USD 0. 862,222 943,194
92,470.000

B1H6R62 ODONTOPREV SA COMMON STOCK BRL 0 131,563 128,052
36,900.000

B1577G7 OESTERREICHISCHE POST AG COMMON STOCK EU 221,175 216,324
4,705.000

6658050 OKINAWA ELECTRIC POWER CO INC/THE COMMON 140,448 135,039
5,400.000

7107250 OPAP SA COMMON STOCK EUR 0.3 117,965 125,847
14,462.000

3426454 OPTIMAL PAYMENTS PLC COMMON STOCK GBP 0. 129,064 117,646
31,934.000

6661144 ORIX CORP COMMON STOCK JPY 610,795 830,399
55,800.000
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6655620 OSG CORP COMMON STOCK JPY 218,082 220,874
10,300.000

BKWP6Q0 OW BUNKER A/S COMMON STOCK DKK 1 0 0
13,406.000

699462107 PAREXEL INTERNATIONAL CORP COMMON STOCK 513,216 492,422
7,657.000

70159Q104 PARKWAY PROPERTIES INC/MD REIT USD 0.001 761,753 783,004
44,897.000

702149105 PARTY CITY HOLDCO INC COMMON STOCK USD 0 311,739 308,854
15,237.000

B11Y3K8 PATRIZIA IMMOBILIEN AG COMMON STOCK EUR 427,936 417,068
17,065.000

703395103 PATTERSON COS INC COMMON STOCK USD 0.01 978,239 983,703
20,220.000

720279108 PIER 1 IMPORTS INC COMMON STOCK USD 0.00 738,483 722,183
57,180.000

B08V9H4 PLASTIC OMNIUM SA COMMON STOCK EUR 0.5 217,347 204,637
8,036.000

B7S9G98 PLAYTECH PLC COMMON STOCK GBP 0 293,160 290,340
22,555.000

B5N4QN8 POLA ORBIS HOLDINGS INC COMMON STOCK JPY 350,362 351,130
6,200.000

6693233 POSCO COMMON STOCK KRW 5000 231,832 236,963
1,180.000

737446104 POST HOLDINGS INC COMMON STOCK USD 0.01 626,483 725,359
13,450.000

69354N106 PRA GROUP INC COMMON STOCK USD 0.01 121,006 128,234
2,058.000

B7N0K05 PREMIER FOODS PLC COMMON STOCK GBP 10 143,827 134,445
226,455.000

74051N102 PREMIER INC COMMON STOCK USD 0.01 574,310 616,206
16,022.000
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0709954 PRUDENTIAL PLC COMMON STOCK GBP 5 313,439 671,110
27,845.000

74587V107 PUMA BIOTECHNOLOGY INC COMMON STOCK USD 319,425 156,328
1,339.000

74735M108 QIWI PLC ADR USD 0.0005 246,500 238,425
8,500.000

748356102 QUESTAR CORP COMMON STOCK USD 0 1,069,495 969,179
46,350.000

74876Y101 QUINTILES TRANSNATIONAL HOLDINGS INC COM USD 0.01 696,917 766,036
10,550.000

74906P104 QUNAR CAYMAN ISLANDS LTD ADR USD 0.001 522,116 497,060
11,600.000

B7FQV64 RAIA DROGASIL SA COMMON STOCK BRL 0 486,377 514,806
39,900.000

B0704T9 RAIFFEISEN BANK INTERNATIONAL AG COMMON 0 179,844 179,558
12,349.000

75524B104 RBC BEARINGS INC COMMON STOCK USD 0.01 899,536 1,012,247
14,106.000

BL95N58 RECIPHARM AB COMMON STOCK SEK 0.5 244,193 228,311
12,222.000

B07DRZ5 RECORDATI SPA COMMON STOCK EUR 0.125 336,276 324,746
15,495.000

758075402 REDWOOD TRUST INC REIT USD 0.01 795,180 696,766
44,380.000

6099853 RELIANCE INFRASTRUCTURE LTD COMMON STOCK 396,030 370,022
60,659.000

759509102 RELIANCE STEEL & ALUMINUM CO COMMON STOC 734,418 782,611
12,940.000

762760106 RICE ENERGY INC COMMON STOCK USD 0.01 203,874 224,568
10,781.000

0718875 RIO TINTO PLC COMMON STOCK GBP 10 553,050 434,907
10,579.000
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767754104 RITE AID CORP COMMON STOCK USD 1 153,604 172,160
20,618.000

749607107 RLI CORP COMMON STOCK USD 1 864,107 875,377
17,034.000

778296103 ROSS STORES INC COMMON STOCK USD 0.01 949,386 872,063
17,940.000

BVFNZH2 ROTORK PLC COMMON STOCK GBP 0.5 22,779 20,412
5,580.000

BX8ZX20 ROYAL UNIBREW A/S COMMON STOCK DKK 2 325,885 316,000
9,247.000

783513104 RYANAIR HOLDINGS PLC ADR USD 269,167 595,701
8,349.000

0483548 SABMILLER PLC COMMON STOCK GBP 0.1 476,992 555,110
10,683.000

78573M104 SABRE CORP COMMON STOCK USD 0.01 1,061,060 1,037,680
43,600.000

B09YFD0 SAFT GROUPE SA COMMON STOCK EUR 1 306,562 266,233
6,827.000

B8C3BL0 SAGE GROUP PLC/THE COMMON STOCK GBP 1.05 4 7
.900

B1W5NW2 SALMAR ASA COMMON STOCK NOK 0.25 250,800 247,292
16,918.000

6771054 SAMCHULLY CO LTD COMMON STOCK KRW 5000 413,751 372,786
3,211.000

5226038 SAMPO OYJ COMMON STOCK EUR 0 573,310 868,862
18,457.000

6771601 SAMSUNG C&T CORP COMMON STOCK KRW 5000 117,465 119,468
2,013.000

6771720 SAMSUNG ELECTRONICS CO LTD COMMON STOCK 488,309 485,397
427.000

6765239 SAMSUNG ENGINEERING CO LTD COMMON STOCK 273,489 269,299
9,506.000
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B5B23W2 SANDS CHINA LTD COMMON STOCK HKD 0.01 277,109 241,051
71,600.000

6774826 SANKI ENGINEERING CO LTD COMMON STOCK JP 286,582 279,752
35,400.000

6775380 SANKYU INC COMMON STOCK JPY 228,740 235,092
43,000.000

6776781 SANWA HOLDINGS CORP COMMON STOCK JPY 351,196 333,654
39,600.000

7124958 SARANTIS SA COMMON STOCK EUR 1.55 193,228 185,238
21,933.000

4356925 SAVENCIA SA COMMON STOCK EUR 1 190,501 180,650
2,837.000

B135BJ4 SAVILLS PLC COMMON STOCK GBP 2.5 347,400 345,595
23,229.000

B5SC091 SBERBANK OF RUSSIA ADR USD 384,115 377,604
72,338.000

4834108 SCHNEIDER ELECTRIC SE COMMON STOCK EUR 4 641,143 647,243
9,380.000

81282V100 SEAWORLD ENTERTAINMENT INC COMMON STOCK 830,205 801,679
43,475.000

6742340 SHANDONG WEIGAO GROUP MEDICAL POLYMER CO COMMON STOCK HKD 0.1 247,035 262,892
352,000.000

6804585 SHIN-ETSU CHEMICAL CO LTD COMMON STOCK J 605,091 683,112
11,000.000

B2QKY05 SHIRE PLC COMMON STOCK GBP 5 449,034 1,020,764
12,739.000

6801575 SHOPRITE HOLDINGS LTD COMMON STOCK ZAR 1 163,282 173,804
12,159.000

6802608 SHRIRAM TRANSPORT FINANCE CO LTD COMMON 10 258,302 248,557
18,546.000

82568P304 SHUTTERFLY INC COMMON STOCK USD 0.0001 661,744 668,862
13,990.000
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827048109 SILGAN HOLDINGS INC COMMON STOCK USD 0.0 753,485 715,162
13,555.000

829226109 SINCLAIR BROADCAST GROUP INC COMMON STOC 243,041 238,603
8,549.000

6804626 SINTOKOGIO LTD COMMON STOCK JPY 265,838 246,500
27,800.000

B06K6Y9 SISTEMA JSFC COMMON STOCK RUB 0.09 187,472 208,852
586,500.000

6450267 SK HYNIX INC COMMON STOCK KRW 5000 112,194 108,153
2,852.000

6224871 SK TELECOM CO LTD COMMON STOCK KRW 500 1,461,294 1,427,451
6,369.000

B0C5VF4 SKY NETWORK TELEVISION LTD COMMON STOCK 192,571 181,580
44,674.000

B1RR828 SMURFIT KAPPA GROUP PLC COMMON STOCK EUR 334,945 312,267
11,342.000

833034101 SNAP-ON INC COMMON STOCK USD 1 1,263,516 1,407,770
8,840.000

6821506 SONY CORP COMMON STOCK JPY 810,256 792,073
28,000.000

835898107 SOTHEBY'S COMMON STOCK USD 0.01 1,026,260 1,138,781
25,172.000

0472609 SPIRENT COMMUNICATIONS PLC COMMON STOCK 3.333333 246,090 255,216
178,820.000

BMJJMM7 SPOTLESS GROUP HOLDINGS LTD COMMON STOCK 280,951 268,883
167,385.000

85172J101 SPRINGLEAF HOLDINGS INC COMMON STOCK USD 806,482 744,798
16,223.000

78467J100 SS&C TECHNOLOGIES HOLDINGS INC COMMON ST 0.01 409,315 416,250
6,660.000

BMM1PP4 STABILUS SA COMMON STOCK EUR 0.01 237,678 237,863
5,582.000
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0408284 STANDARD CHARTERED PLC COMMON STOCK GBP 255,289 246,477
15,380.000

855030102 STAPLES INC COMMON STOCK USD 0.0006 523,034 499,642
32,635.000

B3S3S52 STROEER SE COMMON STOCK EUR 345,160 331,650
7,104.000

6858708 SUMITOMO ELECTRIC INDUSTRIES LTD COMMON 599,201 581,355
37,500.000

6858902 SUMITOMO REALTY & DEVELOPMENT CO LTD COM JPY 874,676 701,753
20,000.000

86614U100 SUMMIT MATERIALS INC COMMON STOCK USD 0. 430,832 496,919
19,487.000

B3NB1P2 SUNCOR ENERGY INC COMMON STOCK CAD 0 789,727 647,991
23,517.000

87157B103 SYNCHRONOSS TECHNOLOGIES INC COMMON STOC 0.0001 1,365,267 1,344,188
29,394.000

87162H103 SYNTEL INC COMMON STOCK USD 0 924,875 878,143
18,495.000

6869498 TACHI-S CO LTD COMMON STOCK JPY 283,533 275,703
19,300.000

6290496 TAIWAN MOBILE CO LTD COMMON STOCK TWD 10 1,460,527 1,425,432
427,000.000

6889106 TAIWAN SEMICONDUCTOR MANUFACTURING CO LT STOCK TWD 10 1,482,428 1,466,269
322,000.000

7110902 TECAN GROUP AG COMMON STOCK CHF 0.1 261,776 253,709
2,117.000

2879327 TECK RESOURCES LTD COMMON STOCK CAD 0 700,955 250,515
25,263.000

4732495 TELENOR ASA COMMON STOCK NOK 6 420,389 653,528
29,928.000

BMMV2K8 TENCENT HOLDINGS LTD COMMON STOCK HKD 0. 242,695 243,448
12,200.000
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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 30,2015

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

88033G407 TENET HEALTHCARE CORP COMMON STOCK USD 0 879,210 1,055,558
18,237.000

880349105 TENNECO INC COMMON STOCK USD 0.01 105,019 108,906
1,896.000

6869131 THK CO LTD COMMON STOCK JPY 569,156 611,954
28,300.000

5636927 THYSSENKRUPP AG COMMON STOCK EUR 0 546,821 635,333
24,436.000

6179108 TITAN PETROCHEMICALS GROUP LTD COMMON ST 0.01 1,273 1,253
39,480.000

6894898 TOKYO OHKA KOGYO CO LTD COMMON STOCK JPY 230,567 227,189
8,000.000

6896894 TORII PHARMACEUTICAL CO LTD COMMON STOCK 191,569 196,846
7,400.000

2897222 TORONTO-DOMINION BANK/THE COMMON STOCK C 1,202,846 988,194
23,260.000

6900546 TOYOTA INDUSTRIES CORP COMMON STOCK JPY 384,265 405,001
7,100.000

6900643 TOYOTA MOTOR CORP COMMON STOCK JPY 769,542 1,099,409
16,400.000

B61JC67 TREASURY WINE ESTATES LTD COMMON STOCK A 897,301 871,157
227,141.000

B5MSTC1 TSI HOLDINGS CO LTD COMMON STOCK JPY 96,103 92,754
13,400.000

6907150 TSUTSUMI JEWELRY CO LTD COMMON STOCK JPY 191,014 192,929
8,200.000

BL8VWV6 TTW PCL FOREIGN SH. THB 1 229,688 227,603
680,300.000

899896104 TUPPERWARE BRANDS CORP COMMON STOCK USD 758,673 736,401
11,410.000

B1WTMP0 TURKIYE HALK BANKASI AS COMMON STOCK TRY 393,731 394,647
85,608.000
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3302480 UDG HEALTHCARE PLC COMMON STOCK GBP 0.05 253,001 249,499
32,416.000

90385D107 ULTIMATE SOFTWARE GROUP INC/THE COMMON S 0.01 273,018 269,025
1,637.000

6687184 UNILEVER INDONESIA TBK PT COMMON STOCK I 173,803 165,614
55,900.000

B12T3J1 UNILEVER NV DUTCH CERT EUR 0.16 917,378 947,043
22,754.000

B10RZP7 UNILEVER PLC COMMON STOCK GBP 3.11 1,467,271 1,430,756
33,324.000

911163103 UNITED NATURAL FOODS INC COMMON STOCK US 645,679 568,471
8,927.000

6919519 UNIVERSAL ROBINA CORP COMMON STOCK PHP 1 287,737 281,986
65,540.000

B1FLM08 URALKALI PJSC GDR USD 378,392 346,769
27,028.000

903293405 USG CORP COMMON STOCK USD 0.1 485,348 497,413
17,899.000

91912E105 VALE SA ADR USD 0 371,721 336,319
57,100.000

92210H105 VANTIV INC COMMON STOCK USD 0.00001 858,219 892,424
23,368.000

922475108 VEEVA SYSTEMS INC COMMON STOCK USD 0.000 246,669 253,111
9,030.000

B8G45W8 VERIPOS INC USD0.01 1 1
.300

0929224 VICTREX PLC COMMON STOCK GBP 1 219,066 217,055
7,151.000

927107409 VILLAGE SUPER MARKET INC COMMON STOCK US 360,191 361,234
11,399.000

7399369 VIRBAC SA COMMON STOCK EUR 1.25 158,370 149,962
701.000
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BQ8P064 VIRGIN MONEY HOLDINGS UK PLC COMMON STOC 288,085 282,022
40,709.000

BH4HKS3 VODAFONE GROUP PLC COMMON STOCK GBP 0.20 505,486 679,884
188,080.890

929236107 WD-40 CO COMMON STOCK USD 0.001 584,705 607,331
6,968.000

G48833100 WEATHERFORD INTERNATIONAL PLC COMMON STO 0.001 629,041 646,813
52,715.000

6684594 WEIQIAO TEXTILE CO COMMON STOCK HKD 1 258,905 241,306
342,000.000

95709T100 WESTAR ENERGY INC COMMON STOCK USD 5 810,729 750,445
21,930.000

BMMVVX4 WESTFIELD CORP REIT AUD 0 752,712 754,944
107,701.000

B0JVL77 WESTJET AIRLINES LTD COMMON STOCK CAD 0 222,716 215,661
10,300.000

B418WK4 WHITECAP RESOURCES INC COMMON STOCK CAD 288,882 281,874
26,700.000

966387102 WHITING PETROLEUM CORP COMMON STOCK USD 750,336 689,640
20,525.000

0604316 WM MORRISON SUPERMARKETS PLC COMMON STOC 689,195 725,200
255,043.000

B0PR2N2 WUMART STORES INC COMMON STOCK HKD 1 115,591 113,511
160,000.000

983793100 XPO LOGISTICS INC COMMON STOCK USD 0.001 258,196 250,252
5,539.000

B07T3T9 X5 RETAIL GROUP NV GDR USD 303,283 286,913
17,232.000

985817105 YELP INC COMMON STOCK USD 0.000001 394,212 377,072
8,763.000

6986364 YODOGAWA STEEL WORKS LTD COMMON STOCK JP 190,838 183,631
42,000.000
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B92MT10 ZENKOKU HOSHO CO LTD COMMON STOCK JPY 341,566 356,311
10,000.000

989701107 ZIONS BANCORPORATION COMMON STOCK USD 0 645,561 741,647
23,370.000

5983816 ZURICH INSURANCE GROUP AG COMMON STOCK C 515,766 599,014
1,967.000

TOTAL COMMON 227,741,927 232,267,627

PARTNERSHIP/JOINT VENTURE INTERESTS
-----------------------------------

00799VC12 AEOLUS PROPERTY CATASTROPHE KEYSTONE LP A/C 2,033,328 2,042,275
2,033.320

016994444 ALL WEATHER@12%, LTD 12,000,000 11,785,270
12,000.000

020998D15 ALTAI CAPPRTOSLTD I DP 3,700,000 4,018,614
3,700.000

G04993567 AQR DELTA OFFSHORE FUND, L.P 44,500,000 47,147,267
44,500,000.000

038995148 AQR GRP EL MASTER ACCOUNT LTD LTD PART U 48,400,000 46,706,742
48,570.250

038994414 AQR STYLE PREMIA FUND LP LTD PART USD 11,000,000 11,277,217
11,000,000.000

24499JB13 COMMON STOCK USD 10,000,000 8,965,449
10,000.000

Q31993134 D.E. SHAW OCULUS INTERNATIONAL FUND 2,600,000 3,237,867
2.000

238998322 DAVIDSON KEMPNER INTERNATIONAL (BVD), LT 1,500,000 1,840,286
15,000.000

258995406 DOUBLE BLACK DIAMOND LTD. 1,500,000 1,799,301
15,000.000

G33994156 EVEREST CAPITAL GLOBAL LTD. 837,084 0
1,262.140
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38099L568 GMO EMERGING COUNTRY LOCAL DEBT FUND (OF 18,000,000 15,774,022
18,000,000.000

420998676 HAYMAN CREDES OFFSHORE FUND L.P. 3,500,000 3,492,195
3,500.000

494998J16 KING ST CAP LTD CL S S56 2,596 3,490
32.240

2059981E7 KING STREET CAP CL A S1 934,114 1,165,962
7,064.480

20599E1W4 KING STREET CAP CL S S53 SP 16 24
.170

205998E11 KING STREET CAP CL S S65 2,955 2,046
29.550

20599K1E0 KING STREET CAP S SER 70 4,045 4,382
40.450

20599H1E7 KING STREET CAP S SER 75 1,367 978
13.670

20599J1W3 KING STREET CAP S SER 80 26,023 25,789
260.230

205998D46 KING STREET CAP S SER 85 2,224 2,204
22.230

20599L1E8 KINGSTREET CLASS S SERIES 60 S 26,675 33,182
311.740

G54050102 LAZARD LTD MLP 322,353 363,592
6,465.000

532998R11 LINDEN INTL LTD A 515-DP 3,400,000 3,377,259
3,400.000

60899X1C9 MONDRIAN EMERGING MARKETS SMALL CAP EQUI L.P. 5,999,777 5,883,763
364,728.580

G68994105 OZ OVERSEAS INSTITUTIONAL FUND, LTD. 2,000,000 2,691,177
2,000.000

88699H1D5 TIG SUN FDLTD A - DP 2,500,000 2,524,399
2,500.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

90299KL20 TWO SIGMA ABSOLUTE RET MARCO CAYMAN FIUN A1 SERS 1D 2015-DP 3,011,000 2,916,572
3,011.000

TOTAL PARTNERSHIP/JOINT VENTURE INTERESTS 177,803,558 177,081,324

VALUE OF INTEREST IN COMMON/COLLECTIVE TRUSTS
---------------------------------------------

282999549 A.R.T INTERNATIONAL INVESTORS (BVI)-DP 1,500,000 1,536,558
1,500.000

04399GL37 A.R.T INTL INVESTORS(BVI) - DP 500,000 502,694
500.000

007996879 AEOLUS PROPERTY CASTROPHE KEYSTONE FD LP 8,760,000 10,442,260
10,061.350

0AV99S302 AEOLUS PROPERTY CATASTROPHE LP MY14 SUB 273,817 436,324
366.770

043999184 ART INTINV BVI LTD 600,000 609,482
594.880

049993G10 ATLAS ENH FUND B INI 0311 5,580,000 6,322,198
4,084.490

00999LP34 ATLAS ENHANCED FD, LTD CL -B SERS 1 1,500,000 1,582,298
1,500.000

05599A699 BOSVALEN FEEDER FUND FEB1 2015 900,000 939,832
905.560

1249921T5 CASPIAN FOCUSED CREDIT INT'L FD SERS-I O FUND USD 1,000,000 893,424
1,000.000

14799OP15 CASPIAN FOCUSED CREDIT INT'L L FUND CL L 138,182 125,034
61.560

17299K6L8 CITADEL KENSINGTON GLOBAL STRATEGIES FUN OPEN-END FUND USD 5,740,000 6,582,081
5,633.050

20299RA24 CMDTY OFFSHORE FUND, LTD - CLASS F - SER 1,400,000 1,365,947
1,400.000

19999H6V2 CMDTY OSFD LTD F SER F SERIES 11/14 DP 1,200,000 1,298,126
1,200.000
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SHARES / PAR

19899F126 COLUMBUS HILL OV A S32 1,500,000 1,515,239
1,500.000

199995283 COLUMBUS HILL OVERSEAS LTD, COHB-DP 4,000,000 3,982,068
4,000.000

199990581 COMMITMENT TO PURCHASE FUND 2,000,000 2,000,000
2,000,000.000

12699V128 CRE SUI SEPRFD A1 A3 1-DP 8,000,000 8,525,964
5,873.530

60099B127 MILLENNIUM INT EE III 01A-DP 10,500,000 12,089,418
6,683.510

71799X657 PHARO GALA FD LTD CL A-DP 3,400,000 3,048,008
1,418.320

72999AG11 PLEIAD ASIA OFFSHORE FEEDER FUND CL A-A1 3-15 DP 500,000 520,915
500.000

72999V616 PLEIAD ASIA OSFDR A1U0215-DP 600,000 633,391
600.000

73399H1W8 PORT MEADOW FD SERS A SHRS UNRESTD SERS 10-14-DP 1,000,000 1,016,980
1,000.000

890999J63 RCTS EMERGING MARKETS DEBT 4,431,145 6,326,462
434,159.120

755997855 RCTS INTERNATIONAL LARGE CAP VALUE EQUIT 17,118,039 23,356,012
2,197,193.410

755990389 RCTS INTL LARGE CAP CORE 24,356,284 29,771,908
3,095,126.580

749998647 RCTS LARGE CAP INDEX INTL EQUITY 273,058 239,852
26,603.440

755990256 RCTS LARGE CAP TRAD GROWTH US EQUITY 6,216,021 11,231,535
624,091.210

755990264 RCTS LARGE CAP TRAD VALUE US EQUITY 5,055,068 9,253,317
600,736.020

755990322 RCTS SMALL CAP INDEX INTL EQUITY 83,537 130,454
7,286.180
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SHARES / PAR

785999483 SACHEM HD OS CS NR 092013-DP 8,750,000 10,792,167
7,260.400

82399TA11 SHELLBACK OFFSHORE FUND, LTD 10,000,000 10,986,405
9,858.160

98699U1D5 YORK EUR OPP UT AU 52015-DP 1,300,000 1,299,702
68,487.880

986998I79 YORK EUROPEAN OPPORTUNITIES UNIT TRUST A /9-2014-DP 750,000 758,364
39,943.540

98699L8S5 YORK EUROPEAN OPPORTUNITIES UNIT TRUST A 1,500,000 1,536,173
80,928.730

98399E3E0 YORK EUROPEAN OPPORTUNITIES UNIT TRUST A DP 1,000,000 1,001,591
52,777.510

987997152 YORK EUROPEAN OPPORTUNITIES UNITS TRUST 1,000,000 1,006,501
53,007.760

TOTAL VALUE OF INTEREST IN COMMON/COLLECTIVE TRUSTS 142,425,153 173,658,680

VALUE OF INTEREST IN REGISTERED INVESTMENT COMPANIES
----------------------------------------------------

00299AB14 A.R.T INTERNATIONAL INVESTORS (BVI) LTD. 5,500,000 5,600,968
5,500.000

B0R998210 AEOLUS PROPERTY CATASTROPHE KEYSTONE FUN 174,886 48,922
39.740

02399XZ05 AMERICAN LANE QUANTITATIVE STRATEGIES LT 4,140,000 4,154,603
4,140.000

054998893 AXONIC SPECIAL OPPORTUNITIES FUND 2014-1 284,796 202,258
.170

Y07998688 BASSO INVESTORS LTD. 2,200,000 2,227,398
2,200.000

073992695 BBL COMMODITIES VALUE OFFSHORE FUND, LTD 2,480,000 2,296,128
2,480.000

101999787 BOSVALEN FEEDER FUND 3,000,000 3,130,105
3,000.000
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124995291 BYBROOK CAPITAL FUND LIMITED 2,500,000 2,454,226
2,500.000

147990667 CASPIAN FOCUSED CREDIT INTERNATIONAL FUN 1,440,000 1,302,728
1,440.000

189991110 CMDTY OFFSHORE FUND LTD OPEN-END FUND US 1,000,000 1,157,859
1,000.000

202997151 CMDTY OFFSHORE FUND, LTD 3,000,000 3,493,180
3,000.000

28299Y668 EJF FINANCIAL OPPORTUNITIES OFFSHORE FUN OPEN-END FUND USD 590,000 557,825
5,900.000

344993969 FOLGER HILL PARTNERS (CAYMAN) LTD 7,400,000 7,362,279
7,461.760

464288281 ISHARES JP MORGAN USD EMERGING MARKETS B ETP USD 12,736,664 12,475,920
113,500.000

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS MONTHLY VARIABLE 12/31/2049 60,755,155 60,755,155
60,755,154.980

52399PO17 LINDEN INTERNATIONAL LTD 6,400,000 6,458,215
6,400.000

59899T1E6 MILLENNIUM INT EE III 04A CL EE SUB CL I 04A DP 2,000,000 2,026,278
2,000.000

69399LZ34 PACIFIC GROVE INTERNATIONAL LTD 5,700,000 5,892,594
5,700.000

G69992223 PENNANT WINDWARD FUND LTD. CLASS A 5,500,000 5,669,651
1,892.220

7209968D2 PLEIAD ASIA OFFSHORE FEEDER OPEN-END FUN 3,500,000 3,944,832
3,431.360

73399AH22 PORT MEADOW FUND SERIES I SHARES UNRESTD JULY 2014-DP 2,260,000 2,349,315
2,253.540

744992389 PSQUARED SICAV PLC 1,190,000 1,196,789
11,900.000

757992227 REDWOOD OFFSHORE FUND LTD CLASS A SERIES 6,000,000 5,940,921
60,000.000
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81699A525 SENSATO S1 ASIA PACIFIC OFFSHORE FUND, L 7,030,000 7,380,022
7,030.000

78464A417 SPDR BARCLAYS HIGH YIELD BOND ETF ETP US 5,316,048 5,188,050
135,000.000

86199AG19 STONE MILLINER MACRO FUND INC. 4,910,000 4,990,033
49,100.000

871999744 SYMMETRY INTERNATIONAL FUND LIMITED CLAS (VOTING) 4,200,000 4,522,635
4,200.000

871999702 SYMMETRY INTERNATIONAL FUND LIMITED CLAS (NON-VOTING) 1,800,000 1,938,272
1,800.000

88699CJK1 TIG ARBITRAGE ENCHANCED-DP 1,200,000 1,255,678
1,200.000

88699K411 TIG ARBITRAGE ENHANCED, LTD OPEN-END FUN 8,000,000 8,090,266
8,000.000

88699T156 TIG ARBITRAGE OPPORTUNITY FUND I LP 278,032 277,575
1.000

872997B26 TIG SECURITIZED ASSET FUND, LTD 3,800,000 4,216,171
3,227.810

886998KA0 TIG SUNRISE FUND, LTD 5,000,000 5,259,789
5,000.000

G91992829 TWO SIGMA ABSOLUTE RETURN ENHANCED CAYMA CLASS A1 5,540,000 5,985,305
4,517.100

986996668 YORK EUROPEAN OPPORTUNITIES UNIT TRUST - 4,200,000 4,237,521
223,182.480

139995286 400 CAPITAL CREDIT OPPORTUNITIES FUND LT 9,800,000 10,069,468
9,735.680

TOTAL VALUE OF INTEREST IN REGISTERED INVESTMENT COMPANIES 200,825,581 204,108,936
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GENERAL INVESTMENTS - OTHER
===========================

RIGHTS, WARRANTS AND SUBSCRIPTIONS
----------------------------------

BZ0YH94 ACERINOX SA RIGHT EUR 0 5,733
12,895.000

8B8625W JP MORGAN STRUCTURED PRODUCTS BV EQUITY 13/MAR/2017 USD 529,975 529,313
22,000.000

8B5275S TITAN PETROCHEMICALS RIGHTS 0 0
19,740.000

TOTAL RIGHTS, WARRANTS AND SUBSCRIPTIONS 529,975 535,046

PURCHASED OPTIONS
-----------------

99#LAAGQ1 EEM PUT USD 34.5 18/DEC/2015 34.50 PUT SCTY 464287234EX 12/18/2015 100 350,456 107,725
1,550.000

99#LAAG5C EEM PUT USD 35 18/MAR/2016 ( 35.00 PUT SCTY 464287234EX 03/18/2016 100 394,124 242,350
1,850.000

99#LAAG33 EEM PUT USD 36 18/MAR/2016 ( 36.00 PUT SCTY 464287234EX 03/18/2016 100 136,526 101,075
650.000

99#LAAGNM EEM PUT USD 37 18/DEC/2015 ( 37.00 PUT SCTY 464287234EX 12/18/2015 100 398,269 212,400
1,800.000

99#LAAGRP EFA PUT USD 55 15/JAN/2016 ( 55.00 PUT SCTY 464287465EX 01/15/2016 100 131,880 59,170
485.000

99#LAAGK2 EFA PUT USD 57 15/JAN/2016 ( 57.00 PUT SCTY 464287465EX 01/15/2016 100 110,534 55,300
350.000

99#LAAHJ7 EFA PUT USD 60 17/JUN/2016 ( 60.00 PUT SCTY 464287465EX 06/17/2016 100 157,172 184,250
550.000

000243DL EQUITY OPTION INDEX - EQOI 232.60 PUT SCTY EQKRW EX 03/10/2016 1 93,500 73,262
3,628,633,320.000

000260DL EQUITY OPTION INDEX - EQOI 232.90 PUT SCTY EQKRW EX 06/09/2016 1 107,991 100,982
3,610,036,800.000
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IDENTITY OF ISSUE, BORROWER, LESSOR DESCRIPTION OF INVESTMENT COST CURRENT VALUE
SHARES / PAR

000185DL EQUITY OPTION INDEX - EQOI 233.28 PUT SCTY EQKRW EX 12/10/2015 1 71,561 27,750
2,410,667,231.040

000258DL EQUITY OPTION INDEX - EQOI 3421.47 PUT SCTY EQUSD EX 12/18/2015 1 65,245 139,977
14,864,776.230

000273DL EQUITY OPTION INDEX - EQOI 4321.70 PUT SCTY EQEUR EX 06/17/2016 1 330,321 329,881
4,969,955.000

000240DL EQUITY OPTION INDEX - EQOI 4333.33 PUT SCTY EQEUR EX 03/18/2016 1 226,800 208,979
4,311,663.350

000193DL EQUITY OPTION INDEX - EQOI 4801.50 PUT SCTY EQAUD EX 12/17/2015 1 47,371 20,694
1,622,907.000

000202DL EQUITY OPTION INDEX - EQOI 5873.45 PUT SCTY EQGBP EX 12/18/2015 1 64,233 29,837
928,005.100

000197DL EQUITY OPTION INDEX - EQOI 6061.02 PUT SCTY EQGBP EX 12/18/2015 1 274,057 187,273
4,485,154.800

000264DL EQUITY OPTION INDEX - EQOI 6130.80 PUT SCTY EQGBP EX 06/17/2016 1 336,581 458,452
5,333,796.000

000246DL EQUITY OPTION INDEX - EQOI 6154.13 PUT SCTY EQGBP EX 06/19/2015 1 469,880 514,619
7,661,891.850

000244DL EQUITY OPTION INDEX - EQOI 16920.26 PUT SCTY EQJPY EX 03/11/2016 1 102,742 43,011
265,106,685.380

000263DL EQUITY OPTION INDEX - EQOI 18117.00 PUT SCTY EQJPY EX 06/10/2016 1 157,171 153,395
448,395,750.000

000238DL EQUITY OPTION INDEX - EQOI 22664.74 PUT SCTY EQHKD EX 03/03/2016 1 79,968 48,133
14,324,120.740

7B3458W EURO STOXX 50 INDEX CALL EUR 3800.00 CALL SCTY EX 12/18/2015 10 667,244 424,678
563.000

000235DL FOREIGN EXCHANGE OPTION - FX 85.00 PUT SCTY EX 03/31/2016 1 78,244 44,183
3,600,000.000

99#LAAG3B IWM PUT USD 109 18/MAR/2016 109.00 PUT SCTY 464287655EX 03/18/2016 100 216,686 149,955
390.000

99#LAAHJM IWM PUT USD 110 17/JUN/2016 110.00 PUT SCTY 464287655EX 06/17/2016 100 254,849 255,210
470.000
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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 30,2015

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

99#LAAG3R P/PUT FINANCIAL SELECT 22.0 22.00 PUT SCTY 4098846 EX 03/16/2016 100 91,836 64,398
900.000

99#LAAG59 P/PUT ISHARES MSCI EAF 58.0 58.00 PUT SCTY 464287234EX 03/18/2016 100 95,216 88,796
400.000

99#LAAHKX P/PUT ISHARES MSCI EME 36.0 36.00 PUT SCTY 464287234EX 06/15/2016 100 418,682 451,000
2,050.000

99#LAAG29 P/PUT NEW S & P 500 IN 1900 1900.00 PUT SCTY 648815108EX 03/18/2016 100 1,197,159 1,034,350
151.000

99#LAAFTS P/PUT SPX INDEX 1700 DUE 12 1700.00 PUT SCTY 4098846 EX 12/16/2016 100 1,012,995 705,600
96.000

99#LAAGLV SPX PUT USD 1850 19/DEC/2015 1850.00 PUT SCTY EX 12/19/2015 100 1,494,502 740,000
185.000

99#LAAHIW SPX PUT USD 1900 17/JUN/2016 1900.00 PUT SCTY EX 06/17/2016 100 1,109,326 1,302,000
140.000

99#LAAGK1 XLF PUT USD 21 15/JAN/2016 ( 21.00 PUT SCTY 81369Y605EX 01/15/2016 100 35,639 14,250
375.000

99#LAAGOF XLF PUT USD 22 15/JAN/2016 ( 22.00 PUT SCTY 81369Y605EX 01/15/2016 100 20,608 10,800
200.000

TOTAL PURCHASED OPTIONS 10,799,367 8,583,735

FOREIGN CURRENCY CONTRACTS (WITH GAINS)
---------------------------------------

CCTAUD CURRENCY CONTRACT - AUD VALUE DATE: 07/02/2015 0 120

CCTJPY CURRENCY CONTRACT - JPY VALUE DATE: 09/30/2015 0 214,191

CCTPHP CURRENCY CONTRACT - PHP VALUE DATE: 09/30/2015 0 2,000

CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 07/02/2015 0 108

CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 09/30/2015 0 953,488
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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 30,2015

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

TOTAL FOREIGN CURRENCY CONTRACTS (WITH GAINS) 0 1,169,907

OTHER SECURITIES
----------------

172998320 CITADEL GLOBAL FIXED INCOME FUND LTD. 2,950,000 2,700,787
2,950.000

220644UB CREDIT INDEX SWAP - CDI CDX.EM.23-V1.J@1 %USD 20/JUN/2020 0 (1,767,533)
19,200,000.000

219964UB Equity TRS, Index USLBUTTRUU.I LIBOR 0.0 USD 0 0 (664,686)
37,145,500.940

BPFJTF4 PERSHING SQUARE HOLDINGS LTD/FUND ETP US 960,183 1,384,908
50,618.000

717997902 PHARO MACRO FUND, LTD 2,950,000 2,993,254
980.720

TOTAL OTHER SECURITIES 6,860,183 4,646,732

TOTAL GENERAL INVESTMENTS - OTHER 18,189,526 14,935,419
================= =================

TOTAL GENERAL INVESTMENTS 934,462,829 967,689,052
----------------- -----------------
----------------- -----------------
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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 30,2015

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

OTHER LIABILITIES
-----------------
-----------------

OVERDRAFTS
----------

BCCS BILATERAL SWAPS COLLATERAL CREDIT SUISSE INTERNATIONAL (555,000) (555,000)
(555,000.000)

BCDB BILATERAL SWAPS COLLATERAL DEUTSCHE BANK AG (231,000) (231,000)
(231,000.000)

BCJP BILATERAL SWAPS COLLATERAL JP MORGAN CHASE BANK, N.A. (260,000) (260,000)
(260,000.000)

GBP BRITISH POUND (30,693) (30,693)
(19,516.110)

CASH CASH (616,523) (616,523)
(616,522.800)

TOTAL OVERDRAFTS (1,693,216) (1,693,216)

FUTURES CONTRACTS
-----------------

CDU5CCY C$ CURRENCY FUT CURRENCY 15/SEP/2015 CDU EXPIRES 09/15/2015 SIZE 1,000 0 (359,521)
272.000

GXU5IDX DAX INDEX FUTURE EQUITY INDEX 18/SEP/201 EXPIRES 09/18/2015 SIZE 25 0 20,160
65.000

VGU5IDX EURO STOXX 50 EQUITY INDEX 18/SEP/2015 V EXPIRES 09/18/2015 SIZE 10 0 (559,121)
501.000

IKU5COM EURO-BTP FUTURE BOND 08/SEP/2015 IKU5 CO EXPIRES 09/08/2015 SIZE 100,000 0 33,788
170.000

JBU5COS JPN 10Y BOND(OSE) BOND 10/SEP/2015 JBU5 EXPIRES 09/10/2015 SIZE 100,000,000 0 (35,839)
(21.000)

MFSU5ID MINI MSCI EAFE EQUITY INDEX 18/SEP/2015 EXPIRES 09/18/2015 SIZE 50 0 (1,936,567)
607.000
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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 30,2015

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

QCN5IDS OMXS30 IND FUTURE EQUITY INDEX 17/JUL/20 EXPIRES 07/17/2015 SIZE 100 0 170,565
(1,048.000)

RTAU5ID RUSSELL 2000 MINI EQUITY INDEX 18/SEP/20 EXPIRES 09/18/2015 SIZE 100 0 (244,480)
200.000

PTU5IDX S&P/TSX 60 IX FUT EQUITY INDEX 17/SEP/20 EXPIRES 09/17/2015 SIZE 200 0 (339,551)
139.000

ESU5IDS S&P500 EMINI FUT EQUITY INDEX 18/SEP/201 EXPIRES 09/18/2015 SIZE 50 0 371,522
(246.000)

ESU5IDX S&P500 EMINI FUT EQUITY INDEX 18/SEP/201 EXPIRES 09/18/2015 SIZE 50 0 (2,896,202)
1,912.000

TPU5IDX TOPIX INDX FUTR EQUITY INDEX 10/SEP/2015 EXPIRES 09/10/2015 SIZE 10,000 0 (385,939)
117.000

WNU5COM US ULTRA BOND CBT BOND 21/SEP/2015 WNU5 EXPIRES 09/21/2015 SIZE 100,000 0 (2,506,094)
711.000

TUU5COS US 2YR NOTE (CBT) BOND 30/SEP/2015 TUU5 EXPIRES 09/30/2015 SIZE 200,000 0 (118,743)
(253.000)

FVU5COS US 5YR NOTE (CBT) BOND 30/SEP/2015 FVU5 EXPIRES 09/30/2015 SIZE 100,000 0 (61,491)
(317.000)

TOTAL FUTURES CONTRACTS BEFORE CASH FLOWS 0 (8,847,514)

TOTAL CASH FLOWS ON FUTURES CONTRACTS (8,593,637)

TOTAL FUTURES CONTRACTS NET OF CASH FLOWS (253,877)

WRITTEN OPTIONS
---------------

99#SAAWSX EEM PUT USD 30 17/JUN/2016 ( 30.00 PUT SCTY 464287234EX 06/17/2016 100 (155,696) (186,550)
(2,050.000)

99#SAAUEM EEM PUT USD 30 18/DEC/2015 ( 30.00 PUT SCTY 464287234EX 12/18/2015 100 (175,365) (35,650)
(1,550.000)

99#SAAVGJ EEM PUT USD 30.5 18/MAR/2016 30.50 PUT SCTY 464287234EX 03/18/2016 100 (60,520) (38,025)
(650.000)
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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 30,2015

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

99#SAAT68 EEM PUT USD 31.5 18/DEC/2015 31.50 PUT SCTY 464287234EX 12/18/2015 100 (175,327) (62,100)
(1,800.000)

99#SAATYD EFA PUT USD 45 15/JAN/2016 ( 45.00 PUT SCTY 464287465EX 01/15/2016 100 (79,875) (25,885)
(835.000)

99#SAAWQU EFA PUT USD 50 17/JUN/2016 ( 50.00 PUT SCTY 464287465EX 06/17/2016 100 (57,052) (68,750)
(550.000)

000242DL EQUITY OPTION INDEX - EQOI 194.68 PUT SCTY EQKRW EX 03/10/2016 1 (20,778) (8,755)
(3,037,008,000.000)

000261DL EQUITY OPTION INDEX - EQOI 194.93 PUT SCTY EQKRW EX 06/09/2016 1 (21,244) (15,738)
(3,021,442,900.000)

000186DL EQUITY OPTION INDEX - EQOI 195.66 PUT SCTY EQKRW EX 12/10/2015 1 (14,733) (2,240)
(2,021,909,938.380)

000272DL EQUITY OPTION INDEX - EQOI 3601.41 PUT SCTY EQEUR EX 06/17/2016 1 (113,855) (115,199)
(4,141,621.500)

000241DL EQUITY OPTION INDEX - EQOI 3603.00 PUT SCTY EQEUR EX 03/18/2016 1 (72,336) (63,212)
(3,584,985.000)

000194DL EQUITY OPTION INDEX - EQOI 4001.25 PUT SCTY EQAUD EX 12/17/2015 1 (15,096) (1,844)
(1,352,422.500)

000201DL EQUITY OPTION INDEX - EQOI 4894.54 PUT SCTY EQGBP EX 12/18/2015 1 (21,508) (5,717)
(773,337.320)

000198DL EQUITY OPTION INDEX - EQOI 5050.85 PUT SCTY EQGBP EX 12/18/2015 1 (86,911) (36,177)
(3,737,629.000)

000265DL EQUITY OPTION INDEX - EQOI 5109.00 PUT SCTY EQGBP EX 06/17/2016 1 (105,397) (137,340)
(4,444,830.000)

000247DL EQUITY OPTION INDEX - EQOI 5128.44 PUT SCTY EQGBP EX 06/19/2015 1 (152,092) (127,900)
(6,384,907.800)

000245DL EQUITY OPTION INDEX - EQOI 14100.21 PUT SCTY EQJPY EX 03/11/2016 1 (30,118) (12,716)
(220,922,237.560)

000262DL EQUITY OPTION INDEX - EQOI 15097.00 PUT SCTY EQJPY EX 06/10/2016 1 (44,674) (47,055)
(373,650,750.000)

000239DL EQUITY OPTION INDEX - EQOI 18928.80 PUT SCTY EQHKD EX 03/03/2016 1 (20,074) (8,041)
(11,963,001.920)
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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 30,2015

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

000234DL FOREIGN EXCHANGE OPTION - FX 75.00 PUT SCTY EX 03/31/2016 1 (29,840) (14,392)
(3,600,000.000)

99#SAAWOR IWM PUT USD 90 17/JUN/2016 ( 90.00 PUT SCTY 464287655EX 06/17/2016 100 (89,390) (90,240)
(470.000)

99#SAAVD1 IWM PUT USD 90 18/MAR/2016 ( 90.00 PUT SCTY 464287655EX 03/18/2016 100 (76,813) (46,800)
(390.000)

99#SAAT0O SPX PUT USD 1550 19/DEC/2015 1550.00 PUT SCTY EX 12/19/2015 100 (597,238) (181,300)
(185.000)

99#SAAWM9 SPX PUT USD 1600 17/JUN/2016 1600.00 PUT SCTY EX 06/17/2016 100 (430,174) (481,600)
(140.000)

99#SAAVID W/PUT FINANCIAL SELECT 18.5 18.50 PUT SCTY 464287234EX 03/16/2016 100 (36,863) (22,086)
(900.000)

99#SAAVI8 W/PUT FINANCIAL SELECT 18.5 29.00 PUT SCTY 464287234EX 03/18/2016 100 (156,473) (80,701)
(1,850.000)

99#SAAVLO W/PUT ISHARES MSCI EAF 48.0 33.00 PUT SCTY 464287234EX 03/18/2016 100 (27,183) 0
(400.000)

99#SAAVEV W/PUT NEW S & P 500 IN 1600 1600.00 PUT SCTY 648815108EX 03/08/2016 100 (296,726) (151,650)
(90.000)

99#SAAVF6 W/PUT SPX INDEX 1600.00 DUE 1600.00 PUT SCTY 648815108EX 03/18/2016 100 (188,815) (140,300)
(61.000)

99#SAATYC XLF PUT USD 18 15/JAN/2016 ( 18.00 PUT SCTY 81369Y605EX 01/15/2016 100 (14,985) (5,250)
(375.000)

99#SAAT81 XLF PUT USD 19 15/JAN/2016 ( 19.00 PUT SCTY 81369Y605EX 01/15/2016 100 (8,592) (3,900)
(200.000)

TOTAL WRITTEN OPTIONS (3,375,745) (2,217,112)

SECURITIES SOLD SHORT
---------------------

AUD COLL AUSTRALIAN DOLLAR CASH COLLATERAL (222,921) (183,634)
(238,920.660)

CAD COLL CANADIAN DOLLAR CASH COLLATERAL (262,585) (240,235)
(299,921.370)
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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 30,2015

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

USD COLL CASH COLLATERAL HELD AT BR TRUST REC (133) (133)
(132.500)

EUR COLL ECU COLLATERAL ACCOUNT (3,075,219) (3,070,026)
(2,755,363.290)

HKD COLL HONG KONG DOLLAR CASH COLLATERAL (65) (65)
(502.630)

USOTCCMSC USD OTC CLIENT CASH COLLATERAL WITH MORG & CO (166,111) (166,111)
(166,111.110)

TOTAL SECURITIES SOLD SHORT (3,727,033) (3,660,204)

FOREIGN CURRENCY CONTRACTS (WITH LOSSES)
----------------------------------------

CCTAUD CURRENCY CONTRACT - AUD VALUE DATE: 07/02/2015 0 (237)

CCTCHF CURRENCY CONTRACT - CHF VALUE DATE: 09/30/2015 0 (94,956)

CCTEUR CURRENCY CONTRACT - EUR VALUE DATE: 07/02/2015 0 (810)

CCTEUR CURRENCY CONTRACT - EUR VALUE DATE: 09/30/2015 0 (106,115)

CCTGBP CURRENCY CONTRACT - GBP VALUE DATE: 06/30/2015 0 (13)

CCTGBP CURRENCY CONTRACT - GBP VALUE DATE: 07/01/2015 0 (71)

CCTHKD CURRENCY CONTRACT - HKD VALUE DATE: 07/02/2015 0 (3)

CCTINR CURRENCY CONTRACT - INR VALUE DATE: 09/30/2015 0 (99,085)

CCTJPY CURRENCY CONTRACT - JPY VALUE DATE: 07/02/2015 0 (455)

CCTMXN CURRENCY CONTRACT - MXN VALUE DATE: 09/30/2015 0 (345,729)
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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 30,2015

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

CCTNZD CURRENCY CONTRACT - NZD VALUE DATE: 09/30/2015 0 (141,870)

CCTSEK CURRENCY CONTRACT - SEK VALUE DATE: 09/30/2015 0 (128,725)

TOTAL FOREIGN CURRENCY CONTRACTS (WITH LOSSES) 0 (918,069)

TOTAL PAYABLES FOR SECURITIES PURCHASED (15,129,661) (15,130,561)

TOTAL OTHER LIABILITIES (23,925,655) (23,873,038)
----------------- -----------------
----------------- -----------------
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SCHEDULE H (FORM 5500 - 4J-1) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SINGLE TRANSACTIONS BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
152,272,039 07/31/14 BUY 526 100.0000 0 152,272,039 152,272,039 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
79,660,440 07/31/14 SELL 24731 100.0000 0 79,660,440 79,660,440 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
57,160,000 12/23/14 BUY 654 100.0000 0 57,160,000 57,160,000 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
57,160,000 12/24/14 SELL 655 100.0000 0 57,160,000 57,160,000 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
75,684,870 03/02/15 BUY 685 100.0000 0 75,684,870 75,684,870 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
69,737,806 03/02/15 SELL 1489 100.0000 0 69,737,806 69,737,806 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
60,243,805 04/01/15 SELL 71140716 100.0000 0 60,243,805 60,243,805 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
102,279,404 06/02/15 SELL 1933 100.0000 0 102,279,404 102,279,404 0
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SCHEDULE H (FORM 5500 - 4J-1) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SINGLE TRANSACTIONS BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

90347Y306 UBS HIGH YIELD RELATIONSHIP FUND
BROKER 0995027 IN KIND TRANSACTION

1,517,945 04/27/15 SELLIK 261 35.1879 0 44,707,695 53,413,313 8,705,617

90262Y869 UBS MONEY SER SELECT PRIME PFD FD
MONTHLY VARIABLE 12/31/2049

BROKER 0800102 MEMO
88,222,135 06/01/15 BUY 1932 100.0000 0 88,222,135 88,222,135 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

038995148 AQR GRP EL MASTER ACCOUNT LTD LTD PART USD
BROKER 0800102 MEMO

10,000,000 07/30/14 B BUY 2 1.0000 0 10,000,000 10,000,000 0
10,000,000 08/29/14 S SELL 6 1.0000 0 10,000,000 10,000,000 0

10,000 08/29/14 B BUY 7 1,000.0000 0 10,000,000 10,000,000 0
7,702 09/30/14 B BUY 11 1,038.7003 0 8,000,000 8,000,000 0
5,129 10/01/14 B BUY 12 974.8160 0 5,000,000 5,000,000 0
5,069 11/03/14 B BUY 21 986.3440 0 5,000,000 5,000,000 0
5,061 12/01/14 B BUY 29 987.9462 0 5,000,000 5,000,000 0
5,111 02/24/15 B BUY 40 978.3490 0 5,000,000 5,000,000 0
5,022 03/31/15 B BUY 45 995.7176 0 5,000,000 5,000,000 0
5,477 04/28/15 B BUY 46 985.9835 0 5,400,000 5,400,000 0

----------------- ------------ ------------------ ------------------ ----------------
10,048,571 9 TOTAL BUYS 0 58,400,000 58,400,000 0
10,000,000 1 TOTAL SELLS 0 10,000,000 10,000,000 0

----------------- ------------ ------------------ ------------------ ----------------
20,048,571 SECURITY TOTAL 0 68,400,000 68,400,000 0

USD COLL CASH COLLATERAL HELD AT BR TRUST REC
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

145,800 07/01/14 B BUY 524 1.0000 0 145,800 145,800 0
BROKER 0800102 MEMO

112,050 07/01/14 S SELL 526 1.0000 0 112,050 112,050 0
13 07/01/14 S SELL 527 1.0000 0 13 13 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
282,740 07/01/14 B BUY 548 1.0000 0 282,740 282,740 0

BROKER 0800102 MEMO
8,440 07/01/14 S SELL 549 1.0000 0 8,440 8,440 0

14 07/01/14 S SELL 550 1.0000 0 14 14 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

428,910 07/01/14 B BUY 550 1.0000 0 428,910 428,910 0
BROKER 0800102 MEMO

653,225 07/01/14 S SELL 552 1.0000 0 653,225 653,225 0
29 07/01/14 S SELL 553 1.0000 0 29 29 0

35,568 07/01/14 O SHORT 1219 1.0000 0 35,568 35,568 0
811 07/01/14 O SHORT 1224 1.0000 0 811 811 0

65,445 07/01/14 B BUY 2262 1.0000 0 65,445 65,445 0
282,784 07/01/14 S SELL 2534 1.0000 0 282,784 282,784 0
16,630 07/01/14 O SHORT 71584 1.0000 0 16,630 16,630 0

115 07/01/14 O SHORT 71589 1.0000 0 115 115 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

58,050 07/02/14 S SELL 531 1.0000 0 58,050 58,050 0
BROKER 0800102 MEMO

145,787 07/02/14 S SELL 533 1.0000 0 145,787 145,787 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

40,090 07/02/14 B BUY 554 1.0000 0 40,090 40,090 0
BROKER 0800102 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

282,727 07/02/14 S SELL 556 1.0000 0 282,727 282,727 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

98,600 07/02/14 B BUY 557 1.0000 0 98,600 98,600 0
BROKER 0800102 MEMO

428,881 07/02/14 S SELL 558 1.0000 0 428,881 428,881 0
99,576 07/02/14 O COVER 1237 1.0000 0 99,576 99,576 0
23,447 07/02/14 B BUY 2281 1.0000 0 23,447 23,447 0

307,219 07/02/14 S SELL 2579 1.0000 0 307,219 307,219 0
585,765 07/02/14 B BUY 5310 1.0000 0 585,765 585,765 0
48,685 07/02/14 O SHORT 71604 1.0000 0 48,685 48,685 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
89,100 07/03/14 B BUY 536 1.0000 0 89,100 89,100 0

BROKER 0800102 MEMO
58,050 07/03/14 B BUY 537 1.0000 0 58,050 58,050 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
208,890 07/03/14 B BUY 560 1.0000 0 208,890 208,890 0

BROKER 0800102 MEMO
40,090 07/03/14 S SELL 561 1.0000 0 40,090 40,090 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
133,110 07/03/14 B BUY 562 1.0000 0 133,110 133,110 0

BROKER 0800102 MEMO
98,600 07/03/14 S SELL 563 1.0000 0 98,600 98,600 0
37,716 07/03/14 O SHORT 1268 1.0000 0 37,716 37,716 0

120,126 07/03/14 B BUY 2300 1.0000 0 120,126 120,126 0
33,961 07/03/14 S SELL 2636 1.0000 0 33,961 33,961 0
5,028 07/03/14 O COVER 71663 1.0000 0 5,028 5,028 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
272,700 07/07/14 S SELL 541 1.0000 0 272,700 272,700 0

BROKER 0800102 MEMO
89,100 07/07/14 S SELL 543 1.0000 0 89,100 89,100 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
139,260 07/07/14 S SELL 565 1.0000 0 139,260 139,260 0

BROKER 0800102 MEMO
208,890 07/07/14 S SELL 566 1.0000 0 208,890 208,890 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
433,840 07/07/14 S SELL 567 1.0000 0 433,840 433,840 0

BROKER 0800102 MEMO
133,110 07/07/14 S SELL 569 1.0000 0 133,110 133,110 0
162,482 07/07/14 O SHORT 1283 1.0000 0 162,482 162,482 0
71,909 07/07/14 S SELL 2311 1.0000 0 71,909 71,909 0

165,379 07/07/14 S SELL 2663 1.0000 0 165,379 165,379 0
41,214 07/07/14 O SHORT 71685 1.0000 0 41,214 41,214 0

1 07/08/14 B BUY 447 1.0000 0 1 1 0
0 07/08/14 S RGAIN 458 .0000 0 0 1 1

159,300 07/08/14 S SELL 549 1.0000 0 159,300 159,300 0
272,700 07/08/14 B BUY 550 1.0000 0 272,700 272,700 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

223,660 07/08/14 S SELL 569 1.0000 0 223,660 223,660 0
BROKER 0800102 MEMO

139,260 07/08/14 B BUY 570 1.0000 0 139,260 139,260 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

512,720 07/08/14 S SELL 572 1.0000 0 512,720 512,720 0
BROKER 0800102 MEMO

433,840 07/08/14 B BUY 573 1.0000 0 433,840 433,840 0
41,847 07/08/14 O COVER 1294 1.0000 0 41,847 41,847 0
45,154 07/08/14 S SELL 2322 1.0000 0 45,154 45,154 0

310,876 07/08/14 B BUY 2683 1.0000 0 310,876 310,876 0
88,041 07/08/14 O COVER 71723 1.0000 0 88,041 88,041 0

1,436,767 07/09/14 B BUY 543 1.0000 0 1,436,767 1,436,767 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

6,750 07/09/14 S SELL 553 1.0000 0 6,750 6,750 0
BROKER 0800102 MEMO

159,300 07/09/14 B BUY 555 1.0000 0 159,300 159,300 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

143,480 07/09/14 B BUY 574 1.0000 0 143,480 143,480 0
BROKER 0800102 MEMO

223,660 07/09/14 B BUY 575 1.0000 0 223,660 223,660 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

170,085 07/09/14 B BUY 577 1.0000 0 170,085 170,085 0
BROKER 0800102 MEMO

512,720 07/09/14 B BUY 578 1.0000 0 512,720 512,720 0
1,969 07/09/14 O COVER 1313 1.0000 0 1,969 1,969 0

83,977 07/09/14 S SELL 2333 1.0000 0 83,977 83,977 0
352,382 07/09/14 B BUY 2710 1.0000 0 352,382 352,382 0
78,048 07/09/14 O COVER 71756 1.0000 0 78,048 78,048 0
28,309 07/09/14 B BUY 71757 1.0000 0 28,309 28,309 0

798,200 07/10/14 S SELL 79 1.0000 0 798,200 798,200 0
16,842 07/10/14 B BUY 544 1.0000 0 16,842 16,842 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
178,200 07/10/14 S SELL 558 1.0000 0 178,200 178,200 0

BROKER 0800102 MEMO
6,750 07/10/14 B BUY 560 1.0000 0 6,750 6,750 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
198,340 07/10/14 S SELL 579 1.0000 0 198,340 198,340 0

BROKER 0800102 MEMO
143,480 07/10/14 S SELL 581 1.0000 0 143,480 143,480 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
576,810 07/10/14 S SELL 582 1.0000 0 576,810 576,810 0

BROKER 0800102 MEMO
170,085 07/10/14 S SELL 584 1.0000 0 170,085 170,085 0
287,085 07/10/14 B BUY 587 1.0000 0 287,085 287,085 0
170,085 07/10/14 S SELL 588 1.0000 0 170,085 170,085 0
38,752 07/10/14 O SHORT 1322 1.0000 0 38,752 38,752 0

115,125 07/10/14 O SHORT 1363 1.0000 0 115,125 115,125 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

117,000 07/10/14 O SHORT 1387 1.0000 0 117,000 117,000 0
339 07/10/14 B BUY 2344 1.0000 0 339 339 0

63,431 07/10/14 S SELL 2730 1.0000 0 63,431 63,431 0
28,309 07/10/14 S SELL 71783 1.0000 0 28,309 28,309 0
15,799 07/10/14 O SHORT 71784 1.0000 0 15,799 15,799 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
27,000 07/11/14 S SELL 563 1.0000 0 27,000 27,000 0

BROKER 0800102 MEMO
178,200 07/11/14 B BUY 565 1.0000 0 178,200 178,200 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
97,060 07/11/14 B BUY 584 1.0000 0 97,060 97,060 0

BROKER 0800102 MEMO
198,340 07/11/14 B BUY 585 1.0000 0 198,340 198,340 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
37,335 07/11/14 B BUY 591 1.0000 0 37,335 37,335 0

BROKER 0800102 MEMO
59,810 07/11/14 B BUY 593 1.0000 0 59,810 59,810 0

208,062 07/11/14 B BUY 612 1.0000 0 208,062 208,062 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

9,500 07/11/14 O COVER 1417 1.0000 0 9,500 9,500 0
28,781 07/11/14 O SHORT 1418 1.0000 0 28,781 28,781 0

BROKER 0800102 MEMO
1,942,197 07/11/14 O COVER 1427 1.0000 0 1,942,197 1,942,197 0
1,648,740 07/11/14 B BUY 1428 1.0000 0 1,648,740 1,648,740 0

2,490 07/11/14 S SELL 2355 1.0000 0 2,490 2,490 0
743,192 07/11/14 S SELL 2740 1.0000 0 743,192 743,192 0

1,144,998 07/11/14 O SHORT 2741 1.0000 0 1,144,998 1,144,998 0
15,799 07/11/14 O COVER 71818 1.0000 0 15,799 15,799 0

109,368 07/11/14 B BUY 71819 1.0000 0 109,368 109,368 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

79,650 07/14/14 B BUY 568 1.0000 0 79,650 79,650 0
BROKER 0800102 MEMO

27,000 07/14/14 B BUY 569 1.0000 0 27,000 27,000 0
3,563 07/14/14 B BUY 580 1.0000 0 3,563 3,563 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
181,460 07/14/14 B BUY 589 1.0000 0 181,460 181,460 0

BROKER 0800102 MEMO
97,060 07/14/14 S SELL 591 1.0000 0 97,060 97,060 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
277,065 07/14/14 B BUY 596 1.0000 0 277,065 277,065 0

BROKER 0800102 MEMO
37,335 07/14/14 S SELL 597 1.0000 0 37,335 37,335 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
153,500 07/14/14 B BUY 1462 1.0000 0 153,500 153,500 0
70,500 07/14/14 B BUY 1463 1.0000 0 70,500 70,500 0

BROKER 0800102 MEMO
34,466 07/14/14 B BUY 1464 1.0000 0 34,466 34,466 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

80,659 07/14/14 S SELL 2366 1.0000 0 80,659 80,659 0
11,286 07/14/14 O COVER 2748 1.0000 0 11,286 11,286 0
2,271 07/14/14 S SELL 71841 1.0000 0 2,271 2,271 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
132,300 07/15/14 S SELL 573 1.0000 0 132,300 132,300 0

BROKER 0800102 MEMO
79,650 07/15/14 S SELL 575 1.0000 0 79,650 79,650 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
63,300 07/15/14 S SELL 594 1.0000 0 63,300 63,300 0

BROKER 0800102 MEMO
181,460 07/15/14 S SELL 596 1.0000 0 181,460 181,460 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
84,495 07/15/14 S SELL 601 1.0000 0 84,495 84,495 0

BROKER 0800102 MEMO
277,065 07/15/14 S SELL 603 1.0000 0 277,065 277,065 0
208,523 07/15/14 S SELL 611 1.0000 0 208,523 208,523 0
548,383 07/15/14 S SELL 1486 1.0000 0 548,383 548,383 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
38,375 07/15/14 B BUY 1505 1.0000 0 38,375 38,375 0
21,500 07/15/14 S SELL 1506 1.0000 0 21,500 21,500 0

BROKER 0800102 MEMO
5,227 07/15/14 S SELL 2377 1.0000 0 5,227 5,227 0

58,528 07/15/14 O SHORT 2756 1.0000 0 58,528 58,528 0
81,019 07/15/14 S SELL 71857 1.0000 0 81,019 81,019 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
62,100 07/16/14 S SELL 578 1.0000 0 62,100 62,100 0

BROKER 0800102 MEMO
132,300 07/16/14 B BUY 580 1.0000 0 132,300 132,300 0
71,479 07/16/14 B BUY 582 1.0000 0 71,479 71,479 0

1,300,000 07/16/14 S SELL 583 1.0000 0 1,300,000 1,300,000 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

143,480 07/16/14 B BUY 599 1.0000 0 143,480 143,480 0
BROKER 0800102 MEMO

63,300 07/16/14 B BUY 600 1.0000 0 63,300 63,300 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

259,380 07/16/14 B BUY 606 1.0000 0 259,380 259,380 0
BROKER 0800102 MEMO

84,495 07/16/14 B BUY 607 1.0000 0 84,495 84,495 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

9,594 07/16/14 B BUY 1545 1.0000 0 9,594 9,594 0
66,000 07/16/14 B BUY 1546 1.0000 0 66,000 66,000 0

BROKER 0800102 MEMO
29,674 07/16/14 S SELL 1547 1.0000 0 29,674 29,674 0
34,359 07/16/14 B BUY 2384 1.0000 0 34,359 34,359 0
18,402 07/16/14 O COVER 2782 1.0000 0 18,402 18,402 0
62,304 07/16/14 B BUY 71875 1.0000 0 62,304 62,304 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

245,700 07/17/14 S SELL 583 1.0000 0 245,700 245,700 0
BROKER 0800102 MEMO

389 07/17/14 S SELL 584 1.0000 0 389 389 0
62,100 07/17/14 B BUY 585 1.0000 0 62,100 62,100 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
447,320 07/17/14 S SELL 604 1.0000 0 447,320 447,320 0

BROKER 0800102 MEMO
143,480 07/17/14 S SELL 606 1.0000 0 143,480 143,480 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
501,075 07/17/14 S SELL 611 1.0000 0 501,075 501,075 0

BROKER 0800102 MEMO
259,380 07/17/14 S SELL 613 1.0000 0 259,380 259,380 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
127,500 07/17/14 S SELL 1584 1.0000 0 127,500 127,500 0
287,813 07/17/14 S SELL 1585 1.0000 0 287,813 287,813 0

BROKER 0800102 MEMO
453,245 07/17/14 S SELL 1595 1.0000 0 453,245 453,245 0
33,219 07/17/14 S SELL 2394 1.0000 0 33,219 33,219 0

881,615 07/17/14 O COVER 2815 1.0000 0 881,615 881,615 0
88,382 07/17/14 S SELL 71888 1.0000 0 88,382 88,382 0
8,713 07/17/14 O SHORT 71889 1.0000 0 8,713 8,713 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
234,900 07/18/14 B BUY 588 1.0000 0 234,900 234,900 0

BROKER 0800102 MEMO
245,700 07/18/14 B BUY 589 1.0000 0 245,700 245,700 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
379,800 07/18/14 B BUY 609 1.0000 0 379,800 379,800 0

BROKER 0800102 MEMO
447,320 07/18/14 B BUY 610 1.0000 0 447,320 447,320 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
296,715 07/18/14 B BUY 616 1.0000 0 296,715 296,715 0

BROKER 0800102 MEMO
501,075 07/18/14 B BUY 617 1.0000 0 501,075 501,075 0
25,143 07/18/14 B BUY 639 1.0000 0 25,143 25,143 0

252,741 07/18/14 S SELL 640 1.0000 0 252,741 252,741 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

47,969 07/18/14 B BUY 1623 1.0000 0 47,969 47,969 0
75,500 07/18/14 B BUY 1624 1.0000 0 75,500 75,500 0

BROKER 0800102 MEMO
615,258 07/18/14 B BUY 1625 1.0000 0 615,258 615,258 0
106,924 07/18/14 S SELL 2406 1.0000 0 106,924 106,924 0
191,215 07/18/14 O COVER 2836 1.0000 0 191,215 191,215 0

8,713 07/18/14 O COVER 71901 1.0000 0 8,713 8,713 0
97,300 07/18/14 B BUY 71902 1.0000 0 97,300 97,300 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
56,700 07/21/14 S SELL 593 1.0000 0 56,700 56,700 0

BROKER 0800102 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

234,900 07/21/14 S SELL 595 1.0000 0 234,900 234,900 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

111,830 07/21/14 S SELL 614 1.0000 0 111,830 111,830 0
BROKER 0800102 MEMO

379,800 07/21/14 S SELL 616 1.0000 0 379,800 379,800 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

151,305 07/21/14 S SELL 621 1.0000 0 151,305 151,305 0
BROKER 0800102 MEMO

296,715 07/21/14 S SELL 623 1.0000 0 296,715 296,715 0
203 07/21/14 S SELL 661 1.0000 0 203 203 0
1 07/21/14 S SELL 664 1.0000 0 1 1 0
0 07/21/14 S RLOSS 665 .0000 0 0 (1) (1)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
9,594 07/21/14 B BUY 1659 1.0000 0 9,594 9,594 0

38,500 07/21/14 S SELL 1660 1.0000 0 38,500 38,500 0
BROKER 0800102 MEMO

210,720 07/21/14 S SELL 1667 1.0000 0 210,720 210,720 0
15,127 07/21/14 S SELL 2419 1.0000 0 15,127 15,127 0
20,064 07/21/14 O COVER 2869 1.0000 0 20,064 20,064 0
16,269 07/21/14 S SELL 71911 1.0000 0 16,269 16,269 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
105,300 07/22/14 B BUY 598 1.0000 0 105,300 105,300 0

BROKER 0800102 MEMO
56,700 07/22/14 B BUY 599 1.0000 0 56,700 56,700 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
181,460 07/22/14 B BUY 619 1.0000 0 181,460 181,460 0

BROKER 0800102 MEMO
111,830 07/22/14 B BUY 620 1.0000 0 111,830 111,830 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
192,570 07/22/14 B BUY 626 1.0000 0 192,570 192,570 0

BROKER 0800102 MEMO
151,305 07/22/14 B BUY 627 1.0000 0 151,305 151,305 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
86,344 07/22/14 S SELL 1695 1.0000 0 86,344 86,344 0
49,000 07/22/14 B BUY 1696 1.0000 0 49,000 49,000 0

BROKER 0800102 MEMO
219,280 07/22/14 B BUY 1697 1.0000 0 219,280 219,280 0
46,089 07/22/14 S SELL 2430 1.0000 0 46,089 46,089 0
80,944 07/22/14 O COVER 2899 1.0000 0 80,944 80,944 0
6,701 07/22/14 B BUY 2900 1.0000 0 6,701 6,701 0

48,333 07/22/14 B BUY 71919 1.0000 0 48,333 48,333 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

43,200 07/23/14 B BUY 603 1.0000 0 43,200 43,200 0
BROKER 0800102 MEMO

105,300 07/23/14 S SELL 605 1.0000 0 105,300 105,300 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

124,490 07/23/14 B BUY 624 1.0000 0 124,490 124,490 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
181,460 07/23/14 S SELL 625 1.0000 0 181,460 181,460 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
64,845 07/23/14 B BUY 632 1.0000 0 64,845 64,845 0

BROKER 0800102 MEMO
192,570 07/23/14 S SELL 634 1.0000 0 192,570 192,570 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
16,500 07/23/14 B BUY 1743 1.0000 0 16,500 16,500 0
9,594 07/23/14 S SELL 1744 1.0000 0 9,594 9,594 0

BROKER 0800102 MEMO
243,108 07/23/14 S SELL 1745 1.0000 0 243,108 243,108 0
35,410 07/23/14 B BUY 2440 1.0000 0 35,410 35,410 0
6,701 07/23/14 S SELL 2928 1.0000 0 6,701 6,701 0

257,930 07/23/14 O SHORT 2929 1.0000 0 257,930 257,930 0
115,006 07/23/14 S SELL 71926 1.0000 0 115,006 115,006 0
903,925 07/24/14 S SELL 296 1.0000 0 903,925 903,925 0
43,200 07/24/14 S SELL 609 1.0000 0 43,200 43,200 0

124,490 07/24/14 S SELL 630 1.0000 0 124,490 124,490 0
64,845 07/24/14 S SELL 638 1.0000 0 64,845 64,845 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
180,625 07/24/14 S SELL 1778 1.0000 0 180,625 180,625 0
281,250 07/24/14 B BUY 1779 1.0000 0 281,250 281,250 0

9,610 07/24/14 B BUY 1780 1.0000 0 9,610 9,610 0
24,000 07/24/14 B BUY 1781 1.0000 0 24,000 24,000 0

BROKER 0800102 MEMO
80,831 07/24/14 B BUY 1782 1.0000 0 80,831 80,831 0
82,961 07/24/14 S SELL 2450 1.0000 0 82,961 82,961 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
8,700 07/24/14 O SHORT 2960 1.0000 0 8,700 8,700 0

94,320 07/24/14 O COVER 2961 1.0000 0 94,320 94,320 0
66,500 07/24/14 O SHORT 2962 1.0000 0 66,500 66,500 0

BROKER 0800102 MEMO
48,141 07/24/14 O SHORT 2963 1.0000 0 48,141 48,141 0

1,084,217 07/24/14 S SELL 5396 1.0000 0 1,084,217 1,084,217 0
1 07/24/14 S SELL 5397 1.0000 0 1 1 0

BROKER
0 07/24/14 S RLOSS 5398 .0000 0 0 (1) (1)

BROKER 0800102 MEMO
4,727 07/24/14 S SELL 71935 1.0000 0 4,727 4,727 0

736,600 07/25/14 B BUY 89 1.0000 0 736,600 736,600 0
688,500 07/25/14 S SELL 612 1.0000 0 688,500 688,500 0

1,825,150 07/25/14 S SELL 632 1.0000 0 1,825,150 1,825,150 0
1,572,000 07/25/14 S SELL 641 1.0000 0 1,572,000 1,572,000 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
239,063 07/25/14 B BUY 1818 1.0000 0 239,063 239,063 0
199,219 07/25/14 S SELL 1819 1.0000 0 199,219 199,219 0

1,922 07/25/14 S SELL 1820 1.0000 0 1,922 1,922 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

37,000 07/25/14 S SELL 1821 1.0000 0 37,000 37,000 0
BROKER 0800102 MEMO

183,892 07/25/14 S SELL 1822 1.0000 0 183,892 183,892 0
70,271 07/25/14 B BUY 2461 1.0000 0 70,271 70,271 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
809,100 07/25/14 O SHORT 2992 1.0000 0 809,100 809,100 0
145,410 07/25/14 O SHORT 2993 1.0000 0 145,410 145,410 0
172,900 07/25/14 O SHORT 2994 1.0000 0 172,900 172,900 0

BROKER 0800102 MEMO
1,414,361 07/25/14 O COVER 3001 1.0000 0 1,414,361 1,414,361 0
9,077,542 07/25/14 B BUY 3002 1.0000 0 9,077,542 9,077,542 0
5,076,925 07/25/14 S SELL 24730 1.0000 0 5,076,925 5,076,925 0

9,632 07/25/14 S SELL 71936 1.0000 0 9,632 9,632 0
583,929 07/25/14 O SHORT 71937 1.0000 0 583,929 583,929 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
85,000 07/28/14 S SELL 1860 1.0000 0 85,000 85,000 0

140,625 07/28/14 B BUY 1861 1.0000 0 140,625 140,625 0
1,922 07/28/14 B BUY 1862 1.0000 0 1,922 1,922 0
6,000 07/28/14 S SELL 1863 1.0000 0 6,000 6,000 0

BROKER 0800102 MEMO
87,271 07/28/14 S SELL 1864 1.0000 0 87,271 87,271 0
72,288 07/28/14 S SELL 2474 1.0000 0 72,288 72,288 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
130,500 07/28/14 B BUY 3016 1.0000 0 130,500 130,500 0
23,580 07/28/14 S SELL 3017 1.0000 0 23,580 23,580 0
95,000 07/28/14 S SELL 3018 1.0000 0 95,000 95,000 0

BROKER 0800102 MEMO
1,857,089 07/28/14 B BUY 3059 1.0000 0 1,857,089 1,857,089 0
583,929 07/28/14 S SELL 3060 1.0000 0 583,929 583,929 0

0 07/28/14 O COVER 71977 1.0000 0 0 0 0
BROKER

0 07/28/14 S RGAIN 71978 .0000 0 0 0 0
BROKER 0800102 MEMO

583,929 07/28/14 O COVER 71979 1.0000 0 583,929 583,929 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

175,313 07/29/14 B BUY 1904 1.0000 0 175,313 175,313 0
187,500 07/29/14 S SELL 1905 1.0000 0 187,500 187,500 0
22,000 07/29/14 S SELL 1906 1.0000 0 22,000 22,000 0
1,922 07/29/14 S SELL 1907 1.0000 0 1,922 1,922 0

BROKER 0800102 MEMO
121,985 07/29/14 S SELL 1916 1.0000 0 121,985 121,985 0
29,755 07/29/14 S SELL 2484 1.0000 0 29,755 29,755 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
38,000 07/29/14 B BUY 3094 1.0000 0 38,000 38,000 0
86,460 07/29/14 S SELL 3095 1.0000 0 86,460 86,460 0

861,300 07/29/14 S SELL 3096 1.0000 0 861,300 861,300 0
BROKER 0800102 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

6,273 07/29/14 B BUY 3104 1.0000 0 6,273 6,273 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

11,000 07/30/14 S SELL 1946 1.0000 0 11,000 11,000 0
539,063 07/30/14 B BUY 1947 1.0000 0 539,063 539,063 0
382,500 07/30/14 S SELL 1948 1.0000 0 382,500 382,500 0
13,453 07/30/14 B BUY 1949 1.0000 0 13,453 13,453 0

BROKER 0800102 MEMO
70,344 07/30/14 S SELL 1950 1.0000 0 70,344 70,344 0
75,513 07/30/14 S SELL 2494 1.0000 0 75,513 75,513 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
182,700 07/30/14 B BUY 3127 1.0000 0 182,700 182,700 0
43,230 07/30/14 S SELL 3128 1.0000 0 43,230 43,230 0

115,900 07/30/14 B BUY 3129 1.0000 0 115,900 115,900 0
BROKER 0800102 MEMO

755,980 07/30/14 B BUY 3136 1.0000 0 755,980 755,980 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

35,156 07/31/14 B BUY 1989 1.0000 0 35,156 35,156 0
13,453 07/31/14 S SELL 1990 1.0000 0 13,453 13,453 0

175,500 07/31/14 S SELL 1991 1.0000 0 175,500 175,500 0
10,625 07/31/14 B BUY 1992 1.0000 0 10,625 10,625 0

BROKER 0800102 MEMO
117,246 07/31/14 S SELL 2002 1.0000 0 117,246 117,246 0
87,626 07/31/14 B BUY 2508 1.0000 0 87,626 87,626 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,506,100 07/31/14 S SELL 3161 1.0000 0 3,506,100 3,506,100 0
689,715 07/31/14 S SELL 3162 1.0000 0 689,715 689,715 0
513,000 07/31/14 S SELL 3163 1.0000 0 513,000 513,000 0

BROKER 0800102 MEMO
157,098 07/31/14 S SELL 3171 1.0000 0 157,098 157,098 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
30,750 08/01/14 S SELL 2035 1.0000 0 30,750 30,750 0

480,469 08/01/14 S SELL 2036 1.0000 0 480,469 480,469 0
63,750 08/01/14 B BUY 2037 1.0000 0 63,750 63,750 0
54,500 08/01/14 S SELL 2038 1.0000 0 54,500 54,500 0

BROKER 0800102 MEMO
551,052 08/01/14 B BUY 2047 1.0000 0 551,052 551,052 0

440 08/01/14 S SELL 2069 1.0000 0 440 440 0
42,480 08/01/14 B BUY 2528 1.0000 0 42,480 42,480 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
93,100 08/01/14 S SELL 3199 1.0000 0 93,100 93,100 0

214,185 08/01/14 S SELL 3200 1.0000 0 214,185 214,185 0
521,934 08/01/14 S SELL 3201 1.0000 0 521,934 521,934 0

BROKER 0800102 MEMO
5,099,631 08/01/14 B BUY 3209 1.0000 0 5,099,631 5,099,631 0

623 08/01/14 S SELL 3225 1.0000 0 623 623 0
28,061 08/01/14 S SELL 3232 1.0000 0 28,061 28,061 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

21,250 08/04/14 B BUY 2103 1.0000 0 21,250 21,250 0
93,750 08/04/14 S SELL 2104 1.0000 0 93,750 93,750 0
44,500 08/04/14 B BUY 2105 1.0000 0 44,500 44,500 0
66,386 08/04/14 S SELL 2106 1.0000 0 66,386 66,386 0

BROKER 0800102 MEMO
778,009 08/04/14 B BUY 2108 1.0000 0 778,009 778,009 0
30,002 08/04/14 S SELL 2542 1.0000 0 30,002 30,002 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
155,800 08/04/14 B BUY 3253 1.0000 0 155,800 155,800 0
174,885 08/04/14 B BUY 3254 1.0000 0 174,885 174,885 0

1,240,781 08/04/14 B BUY 3255 1.0000 0 1,240,781 1,240,781 0
BROKER 0800102 MEMO

1,297,699 08/04/14 B BUY 3264 1.0000 0 1,297,699 1,297,699 0
8,569 08/04/14 B BUY 3267 1.0000 0 8,569 8,569 0

236 08/04/14 B BUY 3268 1.0000 0 236 236 0
BROKER

0 08/04/14 S RGAIN 3269 .0000 0 0 236 236
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,922 08/05/14 B BUY 2141 1.0000 0 1,922 1,922 0
128,000 08/05/14 S SELL 2142 1.0000 0 128,000 128,000 0
74,375 08/05/14 B BUY 2143 1.0000 0 74,375 74,375 0
11,719 08/05/14 S SELL 2144 1.0000 0 11,719 11,719 0

100,275 08/05/14 B BUY 2145 1.0000 0 100,275 100,275 0
BROKER 0800102 MEMO

379,453 08/05/14 B BUY 2146 1.0000 0 379,453 379,453 0
72,204 08/05/14 S SELL 2553 1.0000 0 72,204 72,204 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,761,975 08/05/14 S SELL 3295 1.0000 0 1,761,975 1,761,975 0

39,900 08/05/14 S SELL 3302 1.0000 0 39,900 39,900 0
503,040 08/05/14 S SELL 3303 1.0000 0 503,040 503,040 0

BROKER 0800102 MEMO
1,041,246 08/05/14 S SELL 3305 1.0000 0 1,041,246 1,041,246 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
17,000 08/06/14 S SELL 2187 1.0000 0 17,000 17,000 0
5,313 08/06/14 S SELL 2188 1.0000 0 5,313 5,313 0

82,031 08/06/14 S SELL 2189 1.0000 0 82,031 82,031 0
3,844 08/06/14 S SELL 2190 1.0000 0 3,844 3,844 0
9,450 08/06/14 S SELL 2191 1.0000 0 9,450 9,450 0

BROKER 0800102 MEMO
443,247 08/06/14 B BUY 2192 1.0000 0 443,247 443,247 0
105,459 08/06/14 B BUY 2565 1.0000 0 105,459 105,459 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
166,050 08/06/14 B BUY 3329 1.0000 0 166,050 166,050 0
74,100 08/06/14 B BUY 3330 1.0000 0 74,100 74,100 0
66,810 08/06/14 S SELL 3331 1.0000 0 66,810 66,810 0

BROKER 0800102 MEMO
2,336,950 08/06/14 B BUY 3339 1.0000 0 2,336,950 2,336,950 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
50,400 08/07/14 B BUY 2232 1.0000 0 50,400 50,400 0
80,000 08/07/14 S SELL 2233 1.0000 0 80,000 80,000 0

316,406 08/07/14 S SELL 2234 1.0000 0 316,406 316,406 0
185,938 08/07/14 B BUY 2235 1.0000 0 185,938 185,938 0

9,610 08/07/14 S SELL 2236 1.0000 0 9,610 9,610 0
BROKER 0800102 MEMO

37,479 08/07/14 S SELL 2237 1.0000 0 37,479 37,479 0
62,524 08/07/14 S SELL 2578 1.0000 0 62,524 62,524 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
104,500 08/07/14 S SELL 3367 1.0000 0 104,500 104,500 0
314,400 08/07/14 S SELL 3368 1.0000 0 314,400 314,400 0
885,600 08/07/14 S SELL 3369 1.0000 0 885,600 885,600 0

BROKER 0800102 MEMO
56,191 08/07/14 B BUY 3370 1.0000 0 56,191 56,191 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
97,125 08/08/14 S SELL 2306 1.0000 0 97,125 97,125 0
35,156 08/08/14 S SELL 2307 1.0000 0 35,156 35,156 0
58,500 08/08/14 B BUY 2308 1.0000 0 58,500 58,500 0
1,922 08/08/14 B BUY 2309 1.0000 0 1,922 1,922 0

37,188 08/08/14 B BUY 2310 1.0000 0 37,188 37,188 0
BROKER 0800102 MEMO

85,961 08/08/14 S SELL 2312 1.0000 0 85,961 85,961 0
9,335 08/08/14 B BUY 2588 1.0000 0 9,335 9,335 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,706,625 08/08/14 B BUY 3395 1.0000 0 1,706,625 1,706,625 0
229,905 08/08/14 B BUY 3396 1.0000 0 229,905 229,905 0
186,200 08/08/14 B BUY 3397 1.0000 0 186,200 186,200 0

BROKER 0800102 MEMO
1,530,333 08/08/14 B BUY 3398 1.0000 0 1,530,333 1,530,333 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
26,563 08/11/14 S SELL 2356 1.0000 0 26,563 26,563 0
35,156 08/11/14 B BUY 2357 1.0000 0 35,156 35,156 0
1,922 08/11/14 B BUY 2358 1.0000 0 1,922 1,922 0

39,000 08/11/14 B BUY 2359 1.0000 0 39,000 39,000 0
46,725 08/11/14 S SELL 2360 1.0000 0 46,725 46,725 0

BROKER 0800102 MEMO
385,409 08/11/14 B BUY 2361 1.0000 0 385,409 385,409 0
64,345 08/11/14 S SELL 2600 1.0000 0 64,345 64,345 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
821,025 08/11/14 B BUY 3429 1.0000 0 821,025 821,025 0
153,270 08/11/14 B BUY 3430 1.0000 0 153,270 153,270 0
220,400 08/11/14 B BUY 3431 1.0000 0 220,400 220,400 0

BROKER 0800102 MEMO
1,903,785 08/11/14 S SELL 3432 1.0000 0 1,903,785 1,903,785 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,922 08/12/14 S SELL 2409 1.0000 0 1,922 1,922 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

138,125 08/12/14 S SELL 2410 1.0000 0 138,125 138,125 0
70,313 08/12/14 B BUY 2411 1.0000 0 70,313 70,313 0
11,550 08/12/14 B BUY 2412 1.0000 0 11,550 11,550 0
10,500 08/12/14 S SELL 2413 1.0000 0 10,500 10,500 0

BROKER 0800102 MEMO
53,726 08/12/14 S SELL 2414 1.0000 0 53,726 53,726 0
10,120 08/12/14 B BUY 2608 1.0000 0 10,120 10,120 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
202,950 08/12/14 S SELL 3461 1.0000 0 202,950 202,950 0
41,265 08/12/14 S SELL 3462 1.0000 0 41,265 41,265 0

148,200 08/12/14 S SELL 3463 1.0000 0 148,200 148,200 0
BROKER 0800102 MEMO

1,645,510 08/12/14 S SELL 3472 1.0000 0 1,645,510 1,645,510 0
185,346 08/13/14 B BUY 2468 1.0000 0 185,346 185,346 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
116,875 08/13/14 B BUY 2500 1.0000 0 116,875 116,875 0
234,375 08/13/14 S SELL 2501 1.0000 0 234,375 234,375 0

7,688 08/13/14 S SELL 2502 1.0000 0 7,688 7,688 0
51,500 08/13/14 B BUY 2503 1.0000 0 51,500 51,500 0
75,075 08/13/14 S SELL 2504 1.0000 0 75,075 75,075 0

BROKER 0800102 MEMO
32,891 08/13/14 S SELL 2619 1.0000 0 32,891 32,891 0
47,183 08/13/14 O SHORT 2620 1.0000 0 47,183 47,183 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,319,175 08/13/14 B BUY 3494 1.0000 0 1,319,175 1,319,175 0
202,395 08/13/14 B BUY 3495 1.0000 0 202,395 202,395 0
195,700 08/13/14 B BUY 3496 1.0000 0 195,700 195,700 0

BROKER 0800102 MEMO
532,618 08/13/14 B BUY 3497 1.0000 0 532,618 532,618 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
117,188 08/14/14 S SELL 2544 1.0000 0 117,188 117,188 0
51,500 08/14/14 B BUY 2545 1.0000 0 51,500 51,500 0

207,188 08/14/14 B BUY 2546 1.0000 0 207,188 207,188 0
46,200 08/14/14 S SELL 2547 1.0000 0 46,200 46,200 0
1,922 08/14/14 S SELL 2548 1.0000 0 1,922 1,922 0

BROKER 0800102 MEMO
155,067 08/14/14 B BUY 2557 1.0000 0 155,067 155,067 0
57,079 08/14/14 O SHORT 2633 1.0000 0 57,079 57,079 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
60,800 08/14/14 B BUY 3527 1.0000 0 60,800 60,800 0

811,800 08/14/14 B BUY 3528 1.0000 0 811,800 811,800 0
202,395 08/14/14 B BUY 3529 1.0000 0 202,395 202,395 0

BROKER 0800102 MEMO
1,978,701 08/14/14 S SELL 3537 1.0000 0 1,978,701 1,978,701 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,500 08/15/14 S SELL 2588 1.0000 0 7,500 7,500 0

270,938 08/15/14 B BUY 2589 1.0000 0 270,938 270,938 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

5,775 08/15/14 B BUY 2590 1.0000 0 5,775 5,775 0
3,844 08/15/14 S SELL 2591 1.0000 0 3,844 3,844 0

257,813 08/15/14 S SELL 2592 1.0000 0 257,813 257,813 0
BROKER 0800102 MEMO

294,676 08/15/14 S SELL 2602 1.0000 0 294,676 294,676 0
75,033 08/15/14 O SHORT 2645 1.0000 0 75,033 75,033 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
29,475 08/15/14 S SELL 3560 1.0000 0 29,475 29,475 0
49,400 08/15/14 S SELL 3561 1.0000 0 49,400 49,400 0

101,475 08/15/14 S SELL 3562 1.0000 0 101,475 101,475 0
BROKER 0800102 MEMO

1,158,812 08/15/14 S SELL 3571 1.0000 0 1,158,812 1,158,812 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,922 08/18/14 B BUY 2635 1.0000 0 1,922 1,922 0
62,000 08/18/14 B BUY 2636 1.0000 0 62,000 62,000 0

255,000 08/18/14 S SELL 2637 1.0000 0 255,000 255,000 0
210,938 08/18/14 B BUY 2638 1.0000 0 210,938 210,938 0
79,275 08/18/14 S SELL 2639 1.0000 0 79,275 79,275 0

BROKER 0800102 MEMO
146,249 08/18/14 S SELL 2640 1.0000 0 146,249 146,249 0
144,278 08/18/14 O SHORT 2655 1.0000 0 144,278 144,278 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,392,975 08/18/14 B BUY 3593 1.0000 0 1,392,975 1,392,975 0
243,660 08/18/14 B BUY 3594 1.0000 0 243,660 243,660 0
264,100 08/18/14 B BUY 3595 1.0000 0 264,100 264,100 0

BROKER 0800102 MEMO
384,671 08/18/14 B BUY 3597 1.0000 0 384,671 384,671 0
125,232 08/19/14 O COVER 2667 1.0000 0 125,232 125,232 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
106,250 08/19/14 S SELL 2680 1.0000 0 106,250 106,250 0
105,469 08/19/14 B BUY 2681 1.0000 0 105,469 105,469 0
50,925 08/19/14 S SELL 2682 1.0000 0 50,925 50,925 0
3,844 08/19/14 B BUY 2683 1.0000 0 3,844 3,844 0

18,500 08/19/14 B BUY 2684 1.0000 0 18,500 18,500 0
BROKER 0800102 MEMO

15,300 08/19/14 B BUY 2695 1.0000 0 15,300 15,300 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

894,825 08/19/14 B BUY 3630 1.0000 0 894,825 894,825 0
79,800 08/19/14 B BUY 3631 1.0000 0 79,800 79,800 0
72,705 08/19/14 B BUY 3632 1.0000 0 72,705 72,705 0

BROKER 0800102 MEMO
2,285,761 08/19/14 S SELL 3640 1.0000 0 2,285,761 2,285,761 0

85,643 08/20/14 O SHORT 2677 1.0000 0 85,643 85,643 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

222,656 08/20/14 B BUY 2724 1.0000 0 222,656 222,656 0
21,141 08/20/14 B BUY 2725 1.0000 0 21,141 21,141 0
29,500 08/20/14 S SELL 2726 1.0000 0 29,500 29,500 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

32,025 08/20/14 S SELL 2727 1.0000 0 32,025 32,025 0
BROKER 0800102 MEMO

72,497 08/20/14 B BUY 2736 1.0000 0 72,497 72,497 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

562,725 08/20/14 B BUY 3663 1.0000 0 562,725 562,725 0
115,935 08/20/14 S SELL 3664 1.0000 0 115,935 115,935 0
89,300 08/20/14 S SELL 3665 1.0000 0 89,300 89,300 0

BROKER 0800102 MEMO
1,268,858 08/20/14 S SELL 3672 1.0000 0 1,268,858 1,268,858 0

29,039 08/21/14 O COVER 2688 1.0000 0 29,039 29,039 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

33,075 08/21/14 S SELL 2771 1.0000 0 33,075 33,075 0
41,500 08/21/14 B BUY 2772 1.0000 0 41,500 41,500 0
1,922 08/21/14 S SELL 2773 1.0000 0 1,922 1,922 0

70,313 08/21/14 S SELL 2774 1.0000 0 70,313 70,313 0
116,875 08/21/14 B BUY 2775 1.0000 0 116,875 116,875 0

BROKER 0800102 MEMO
129,881 08/21/14 S SELL 2777 1.0000 0 129,881 129,881 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
581,175 08/21/14 B BUY 3696 1.0000 0 581,175 581,175 0
163,095 08/21/14 B BUY 3697 1.0000 0 163,095 163,095 0
51,300 08/21/14 B BUY 3698 1.0000 0 51,300 51,300 0

BROKER 0800102 MEMO
302,981 08/21/14 S SELL 3706 1.0000 0 302,981 302,981 0
34,335 08/22/14 O SHORT 2699 1.0000 0 34,335 34,335 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,688 08/22/14 B BUY 2813 1.0000 0 7,688 7,688 0
9,450 08/22/14 B BUY 2814 1.0000 0 9,450 9,450 0

93,750 08/22/14 B BUY 2815 1.0000 0 93,750 93,750 0
47,500 08/22/14 S SELL 2816 1.0000 0 47,500 47,500 0

154,063 08/22/14 B BUY 2817 1.0000 0 154,063 154,063 0
BROKER 0800102 MEMO

27,171 08/22/14 S SELL 2825 1.0000 0 27,171 27,171 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

45,600 08/22/14 B BUY 3726 1.0000 0 45,600 45,600 0
166,050 08/22/14 S SELL 3727 1.0000 0 166,050 166,050 0
186,675 08/22/14 S SELL 3728 1.0000 0 186,675 186,675 0

BROKER 0800102 MEMO
1,056,402 08/22/14 S SELL 3734 1.0000 0 1,056,402 1,056,402 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
85,000 08/25/14 B BUY 2852 1.0000 0 85,000 85,000 0
46,875 08/25/14 S SELL 2853 1.0000 0 46,875 46,875 0
5,766 08/25/14 B BUY 2854 1.0000 0 5,766 5,766 0

63,000 08/25/14 B BUY 2855 1.0000 0 63,000 63,000 0
37,275 08/25/14 S SELL 2856 1.0000 0 37,275 37,275 0
55,100 08/25/14 B BUY 3753 1.0000 0 55,100 55,100 0

247,590 08/25/14 B BUY 3754 1.0000 0 247,590 247,590 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

654,975 08/25/14 B BUY 3755 1.0000 0 654,975 654,975 0
BROKER 0800102 MEMO

94,244 08/26/14 O SHORT 2719 1.0000 0 94,244 94,244 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

19,425 08/26/14 S SELL 2911 1.0000 0 19,425 19,425 0
32,123 08/26/14 S SELL 2912 1.0000 0 32,123 32,123 0
9,699 08/26/14 S SELL 2913 1.0000 0 9,699 9,699 0
1,095 08/26/14 S SELL 2914 1.0000 0 1,095 1,095 0

BROKER 0800102 MEMO
378,844 08/26/14 S SELL 2917 1.0000 0 378,844 378,844 0
97,304 08/26/14 S SELL 2918 1.0000 0 97,304 97,304 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
218,500 08/26/14 B BUY 3784 1.0000 0 218,500 218,500 0
341,325 08/26/14 B BUY 3785 1.0000 0 341,325 341,325 0

BROKER 0800102 MEMO
930,464 08/26/14 S SELL 3792 1.0000 0 930,464 930,464 0
126,456 08/27/14 O SHORT 2734 1.0000 0 126,456 126,456 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,875 08/27/14 B BUY 2949 1.0000 0 7,875 7,875 0

22,000 08/27/14 B BUY 2950 1.0000 0 22,000 22,000 0
1,922 08/27/14 S SELL 2951 1.0000 0 1,922 1,922 0

152,344 08/27/14 S SELL 2952 1.0000 0 152,344 152,344 0
185,938 08/27/14 B BUY 2953 1.0000 0 185,938 185,938 0

BROKER 0800102 MEMO
71,292 08/27/14 B BUY 2963 1.0000 0 71,292 71,292 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
138,375 08/27/14 S SELL 3815 1.0000 0 138,375 138,375 0
86,460 08/27/14 B BUY 3816 1.0000 0 86,460 86,460 0
53,200 08/27/14 S SELL 3817 1.0000 0 53,200 53,200 0

BROKER 0800102 MEMO
161,084 08/28/14 O SHORT 2745 1.0000 0 161,084 161,084 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
170,000 08/28/14 B BUY 2996 1.0000 0 170,000 170,000 0
168,749 08/28/14 S SELL 2997 1.0000 0 168,749 168,749 0

9,610 08/28/14 S SELL 2998 1.0000 0 9,610 9,610 0
47,000 08/28/14 S SELL 2999 1.0000 0 47,000 47,000 0
2,100 08/28/14 B BUY 3000 1.0000 0 2,100 2,100 0

BROKER 0800102 MEMO
54,539 08/28/14 S SELL 3001 1.0000 0 54,539 54,539 0

770,261 08/28/14 S SELL 3826 1.0000 0 770,261 770,261 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

19,171 08/28/14 S SELL 3860 1.0000 0 19,171 19,171 0
184,710 08/28/14 S SELL 3861 1.0000 0 184,710 184,710 0
87,400 08/28/14 S SELL 3862 1.0000 0 87,400 87,400 0

BROKER 0800102 MEMO
116,465 08/28/14 B BUY 3863 1.0000 0 116,465 116,465 0
57,725 08/29/14 O COVER 2754 1.0000 0 57,725 57,725 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
24,675 08/29/14 S SELL 3040 1.0000 0 24,675 24,675 0
2,500 08/29/14 S SELL 3041 1.0000 0 2,500 2,500 0
7,688 08/29/14 S SELL 3042 1.0000 0 7,688 7,688 0

63,313 08/29/14 B BUY 3043 1.0000 0 63,313 63,313 0
47,813 08/29/14 S SELL 3044 1.0000 0 47,813 47,813 0

BROKER 0800102 MEMO
409,567 08/29/14 B BUY 3053 1.0000 0 409,567 409,567 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
505,720 08/29/14 B BUY 3875 1.0000 0 505,720 505,720 0

9,825 08/29/14 S SELL 3876 1.0000 0 9,825 9,825 0
134,900 08/29/14 B BUY 3877 1.0000 0 134,900 134,900 0

BROKER 0800102 MEMO
1,573,455 08/29/14 B BUY 3880 1.0000 0 1,573,455 1,573,455 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
0 09/01/14 B BUY 3073 1.0000 0 0 0 0

BROKER 0800102 MEMO
5,993 09/02/14 O SHORT 2777 1.0000 0 5,993 5,993 0

146 09/02/14 O SHORT 2786 1.0000 0 146 146 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

393,125 09/02/14 S SELL 3114 1.0000 0 393,125 393,125 0
553,984 09/02/14 B BUY 3115 1.0000 0 553,984 553,984 0
17,000 09/02/14 B BUY 3116 1.0000 0 17,000 17,000 0
8,400 09/02/14 B BUY 3117 1.0000 0 8,400 8,400 0

21,141 09/02/14 B BUY 3118 1.0000 0 21,141 21,141 0
BROKER 0800102 MEMO

67,423 09/02/14 S SELL 3119 1.0000 0 67,423 67,423 0
20 09/02/14 S SELL 3143 1.0000 0 20 20 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
172,160 09/02/14 S SELL 3901 1.0000 0 172,160 172,160 0
66,810 09/02/14 B BUY 3902 1.0000 0 66,810 66,810 0
79,800 09/02/14 B BUY 3903 1.0000 0 79,800 79,800 0

BROKER 0800102 MEMO
153 09/02/14 S SELL 3917 1.0000 0 153 153 0

799,123 09/02/14 S SELL 3922 1.0000 0 799,123 799,123 0
93,379 09/03/14 O COVER 2798 1.0000 0 93,379 93,379 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
79,688 09/03/14 B BUY 3181 1.0000 0 79,688 79,688 0
3,844 09/03/14 S SELL 3182 1.0000 0 3,844 3,844 0
5,250 09/03/14 B BUY 3183 1.0000 0 5,250 5,250 0

67,500 09/03/14 B BUY 3184 1.0000 0 67,500 67,500 0
BROKER 0800102 MEMO

246,510 09/03/14 S SELL 3193 1.0000 0 246,510 246,510 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

107,600 09/03/14 S SELL 3936 1.0000 0 107,600 107,600 0
142,500 09/03/14 S SELL 3937 1.0000 0 142,500 142,500 0
265,275 09/03/14 B BUY 3938 1.0000 0 265,275 265,275 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
21,401 09/03/14 B BUY 3942 1.0000 0 21,401 21,401 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
61,500 09/04/14 O COVER 2814 1.0000 0 61,500 61,500 0
5,250 09/04/14 B BUY 3233 1.0000 0 5,250 5,250 0

47,000 09/04/14 S SELL 3234 1.0000 0 47,000 47,000 0
7,688 09/04/14 B BUY 3235 1.0000 0 7,688 7,688 0

253,250 09/04/14 B BUY 3236 1.0000 0 253,250 253,250 0
212,500 09/04/14 S SELL 3237 1.0000 0 212,500 212,500 0
121,422 09/04/14 S SELL 3241 1.0000 0 121,422 121,422 0
107,600 09/04/14 S SELL 3954 1.0000 0 107,600 107,600 0
184,710 09/04/14 S SELL 3955 1.0000 0 184,710 184,710 0
66,500 09/04/14 S SELL 3956 1.0000 0 66,500 66,500 0

BROKER 0800102 MEMO
257,871 09/04/14 S SELL 3961 1.0000 0 257,871 257,871 0
74,230 09/05/14 O SHORT 2827 1.0000 0 74,230 74,230 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
122,188 09/05/14 S SELL 3276 1.0000 0 122,188 122,188 0
79,141 09/05/14 S SELL 3277 1.0000 0 79,141 79,141 0
15,375 09/05/14 S SELL 3278 1.0000 0 15,375 15,375 0
3,000 09/05/14 B BUY 3279 1.0000 0 3,000 3,000 0

43,050 09/05/14 S SELL 3280 1.0000 0 43,050 43,050 0
BROKER 0800102 MEMO

10,463 09/05/14 S SELL 3292 1.0000 0 10,463 10,463 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

64,600 09/05/14 B BUY 3969 1.0000 0 64,600 64,600 0
882,320 09/05/14 B BUY 3970 1.0000 0 882,320 882,320 0
11,790 09/05/14 B BUY 3971 1.0000 0 11,790 11,790 0

BROKER 0800102 MEMO
148,037 09/05/14 B BUY 3973 1.0000 0 148,037 148,037 0
112,554 09/08/14 O SHORT 2836 1.0000 0 112,554 112,554 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
53,125 09/08/14 B BUY 3327 1.0000 0 53,125 53,125 0

110,797 09/08/14 B BUY 3328 1.0000 0 110,797 110,797 0
11,531 09/08/14 B BUY 3329 1.0000 0 11,531 11,531 0

104,500 09/08/14 S SELL 3330 1.0000 0 104,500 104,500 0
28,350 09/08/14 B BUY 3331 1.0000 0 28,350 28,350 0

BROKER 0800102 MEMO
354,838 09/08/14 B BUY 3341 1.0000 0 354,838 354,838 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
581,040 09/08/14 S SELL 3986 1.0000 0 581,040 581,040 0
410,685 09/08/14 S SELL 3987 1.0000 0 410,685 410,685 0
49,400 09/08/14 B BUY 3988 1.0000 0 49,400 49,400 0

BROKER 0800102 MEMO
913,465 09/08/14 S SELL 3991 1.0000 0 913,465 913,465 0
42,623 09/09/14 O COVER 2851 1.0000 0 42,623 42,623 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

31,875 09/09/14 S SELL 3375 1.0000 0 31,875 31,875 0
300,734 09/09/14 B BUY 3376 1.0000 0 300,734 300,734 0
15,375 09/09/14 B BUY 3377 1.0000 0 15,375 15,375 0
23,000 09/09/14 S SELL 3378 1.0000 0 23,000 23,000 0
57,225 09/09/14 B BUY 3379 1.0000 0 57,225 57,225 0

BROKER 0800102 MEMO
49,561 09/09/14 S SELL 3389 1.0000 0 49,561 49,561 0

1,011,938 09/09/14 B BUY 4005 1.0000 0 1,011,938 1,011,938 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

269,800 09/09/14 S SELL 4017 1.0000 0 269,800 269,800 0
90,390 09/09/14 S SELL 4018 1.0000 0 90,390 90,390 0

1,172,840 09/09/14 S SELL 4019 1.0000 0 1,172,840 1,172,840 0
47,000 09/10/14 B BUY 3424 1.0000 0 47,000 47,000 0
27,825 09/10/14 S SELL 3425 1.0000 0 27,825 27,825 0

174,109 09/10/14 B BUY 3426 1.0000 0 174,109 174,109 0
159,375 09/10/14 S SELL 3427 1.0000 0 159,375 159,375 0

5,766 09/10/14 B BUY 3428 1.0000 0 5,766 5,766 0
BROKER 0800102 MEMO

90,611 09/10/14 S SELL 3436 1.0000 0 90,611 90,611 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

112,100 09/10/14 B BUY 4028 1.0000 0 112,100 112,100 0
184,710 09/10/14 B BUY 4029 1.0000 0 184,710 184,710 0
570,280 09/10/14 B BUY 4030 1.0000 0 570,280 570,280 0

BROKER 0800102 MEMO
135,511 09/11/14 O COVER 2872 1.0000 0 135,511 135,511 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
9,975 09/11/14 S SELL 3471 1.0000 0 9,975 9,975 0

51,000 09/11/14 S SELL 3472 1.0000 0 51,000 51,000 0
15,828 09/11/14 S SELL 3473 1.0000 0 15,828 15,828 0
63,750 09/11/14 B BUY 3474 1.0000 0 63,750 63,750 0

BROKER 0800102 MEMO
215,789 09/11/14 S SELL 3483 1.0000 0 215,789 215,789 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
204,440 09/11/14 B BUY 4046 1.0000 0 204,440 204,440 0
200,430 09/11/14 S SELL 4047 1.0000 0 200,430 200,430 0
161,500 09/11/14 B BUY 4048 1.0000 0 161,500 161,500 0

BROKER 0800102 MEMO
796,267 09/11/14 B BUY 4049 1.0000 0 796,267 796,267 0
21,711 09/12/14 O COVER 2883 1.0000 0 21,711 21,711 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
16,000 09/12/14 S SELL 3515 1.0000 0 16,000 16,000 0
63,525 09/12/14 B BUY 3516 1.0000 0 63,525 63,525 0

403,750 09/12/14 S SELL 3517 1.0000 0 403,750 403,750 0
522,328 09/12/14 B BUY 3518 1.0000 0 522,328 522,328 0

BROKER 0800102 MEMO
946 09/12/14 B BUY 3528 1.0000 0 946 946 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,301,960 09/12/14 S SELL 4061 1.0000 0 1,301,960 1,301,960 0
239,400 09/12/14 S SELL 4062 1.0000 0 239,400 239,400 0
62,880 09/12/14 S SELL 4063 1.0000 0 62,880 62,880 0

BROKER 0800102 MEMO
207,381 09/12/14 S SELL 4064 1.0000 0 207,381 207,381 0
59,011 09/15/14 O COVER 2886 1.0000 0 59,011 59,011 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,625 09/15/14 B BUY 3565 1.0000 0 2,625 2,625 0

12,500 09/15/14 S SELL 3566 1.0000 0 12,500 12,500 0
7,688 09/15/14 S SELL 3567 1.0000 0 7,688 7,688 0

174,109 09/15/14 S SELL 3568 1.0000 0 174,109 174,109 0
53,125 09/15/14 B BUY 3569 1.0000 0 53,125 53,125 0

BROKER 0800102 MEMO
288,329 09/15/14 S SELL 3578 1.0000 0 288,329 288,329 0

5 09/15/14 B BUY 3591 1.0000 0 5 5 0
0 09/15/14 S RGAIN 3592 .0000 0 0 5 5

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
258,400 09/15/14 S SELL 4075 1.0000 0 258,400 258,400 0
49,125 09/15/14 S SELL 4076 1.0000 0 49,125 49,125 0
53,800 09/15/14 S SELL 4077 1.0000 0 53,800 53,800 0

BROKER 0800102 MEMO
1,591,112 09/15/14 B BUY 4078 1.0000 0 1,591,112 1,591,112 0

7,554 09/16/14 O SHORT 2899 1.0000 0 7,554 7,554 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

80,561 09/16/14 S SELL 3650 1.0000 0 80,561 80,561 0
39,269 09/16/14 B BUY 3651 1.0000 0 39,269 39,269 0
9,609 09/16/14 S SELL 3652 1.0000 0 9,609 9,609 0

63,313 09/16/14 S SELL 3653 1.0000 0 63,313 63,313 0
42,500 09/16/14 S SELL 3654 1.0000 0 42,500 42,500 0

BROKER 0800102 MEMO
89,425 09/16/14 B BUY 3663 1.0000 0 89,425 89,425 0

536 09/16/14 S SELL 3672 1.0000 0 536 536 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

66,994 09/16/14 B BUY 4107 1.0000 0 66,994 66,994 0
154,329 09/16/14 B BUY 4108 1.0000 0 154,329 154,329 0

1,641,438 09/16/14 B BUY 4109 1.0000 0 1,641,438 1,641,438 0
BROKER 0800102 MEMO

421,037 09/16/14 B BUY 4110 1.0000 0 421,037 421,037 0
6,477 09/16/14 S SELL 4119 1.0000 0 6,477 6,477 0
1,347 09/17/14 O SHORT 2916 1.0000 0 1,347 1,347 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
11,550 09/17/14 S SELL 3702 1.0000 0 11,550 11,550 0
70,500 09/17/14 S SELL 3703 1.0000 0 70,500 70,500 0

174,109 09/17/14 B BUY 3704 1.0000 0 174,109 174,109 0
37,188 09/17/14 S SELL 3705 1.0000 0 37,188 37,188 0
9,609 09/17/14 B BUY 3706 1.0000 0 9,609 9,609 0

BROKER 0800102 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

87,032 09/17/14 B BUY 3716 1.0000 0 87,032 87,032 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

72,200 09/17/14 B BUY 4133 1.0000 0 72,200 72,200 0
277,065 09/17/14 S SELL 4134 1.0000 0 277,065 277,065 0
236,720 09/17/14 B BUY 4135 1.0000 0 236,720 236,720 0

BROKER 0800102 MEMO
56,528 09/18/14 O SHORT 2929 1.0000 0 56,528 56,528 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
10,625 09/18/14 B BUY 3749 1.0000 0 10,625 10,625 0

316,563 09/18/14 B BUY 3750 1.0000 0 316,563 316,563 0
5,766 09/18/14 B BUY 3751 1.0000 0 5,766 5,766 0

76,500 09/18/14 B BUY 3752 1.0000 0 76,500 76,500 0
57,225 09/18/14 S SELL 3753 1.0000 0 57,225 57,225 0

BROKER 0800102 MEMO
70,119 09/18/14 B BUY 3763 1.0000 0 70,119 70,119 0

1,908,273 09/18/14 S SELL 4136 1.0000 0 1,908,273 1,908,273 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,172,840 09/18/14 B BUY 4149 1.0000 0 1,172,840 1,172,840 0
300,645 09/18/14 B BUY 4150 1.0000 0 300,645 300,645 0
112,100 09/18/14 B BUY 4151 1.0000 0 112,100 112,100 0

BROKER 0800102 MEMO
8,257 09/18/14 S SELL 4155 1.0000 0 8,257 8,257 0

50,800 09/19/14 S SELL 210 1.0000 0 50,800 50,800 0
99,585 09/19/14 O COVER 2938 1.0000 0 99,585 99,585 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
269,078 09/19/14 S SELL 3780 1.0000 0 269,078 269,078 0
260,313 09/19/14 B BUY 3781 1.0000 0 260,313 260,313 0

BROKER 0800102 MEMO
30,800 09/19/14 S SELL 3806 1.0000 0 30,800 30,800 0

327,630 09/19/14 S SELL 3863 1.0000 0 327,630 327,630 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

266,000 09/19/14 S SELL 4164 1.0000 0 266,000 266,000 0
86,080 09/19/14 S SELL 4165 1.0000 0 86,080 86,080 0

137,550 09/19/14 S SELL 4166 1.0000 0 137,550 137,550 0
BROKER 0800102 MEMO

1,721,655 09/19/14 S SELL 4173 1.0000 0 1,721,655 1,721,655 0
129,009 09/22/14 O SHORT 2952 1.0000 0 129,009 129,009 0
24,236 09/22/14 S SELL 3847 1.0000 0 24,236 24,236 0

234,688 09/22/14 S SELL 3861 1.0000 0 234,688 234,688 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,883,000 09/22/14 S SELL 4186 1.0000 0 1,883,000 1,883,000 0
147,375 09/22/14 S SELL 4187 1.0000 0 147,375 147,375 0
343,900 09/22/14 S SELL 4188 1.0000 0 343,900 343,900 0

BROKER 0800102 MEMO
723,389 09/22/14 B BUY 4190 1.0000 0 723,389 723,389 0
89,100 09/23/14 B BUY 218 1.0000 0 89,100 89,100 0
39,076 09/23/14 O SHORT 2964 1.0000 0 39,076 39,076 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
187,500 09/23/14 S SELL 3887 1.0000 0 187,500 187,500 0
73,500 09/23/14 B BUY 3888 1.0000 0 73,500 73,500 0
84,000 09/23/14 S SELL 3889 1.0000 0 84,000 84,000 0
7,688 09/23/14 S SELL 3890 1.0000 0 7,688 7,688 0

170,000 09/23/14 B BUY 3891 1.0000 0 170,000 170,000 0
BROKER 0800102 MEMO

95,036 09/23/14 S SELL 3900 1.0000 0 95,036 95,036 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

330,120 09/23/14 S SELL 4200 1.0000 0 330,120 330,120 0
1,506,400 09/23/14 S SELL 4201 1.0000 0 1,506,400 1,506,400 0
199,500 09/23/14 S SELL 4202 1.0000 0 199,500 199,500 0

BROKER 0800102 MEMO
2,600,921 09/23/14 B BUY 4207 1.0000 0 2,600,921 2,600,921 0

86,400 09/24/14 B BUY 223 1.0000 0 86,400 86,400 0
374,000 09/24/14 B BUY 310 1.0000 0 374,000 374,000 0
15,791 09/24/14 O SHORT 2973 1.0000 0 15,791 15,791 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
46,000 09/24/14 B BUY 3930 1.0000 0 46,000 46,000 0
98,175 09/24/14 S SELL 3931 1.0000 0 98,175 98,175 0

132,813 09/24/14 S SELL 3932 1.0000 0 132,813 132,813 0
7,688 09/24/14 B BUY 3933 1.0000 0 7,688 7,688 0

187,500 09/24/14 B BUY 3934 1.0000 0 187,500 187,500 0
BROKER 0800102 MEMO

46,079 09/24/14 B BUY 3943 1.0000 0 46,079 46,079 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,012,120 09/24/14 B BUY 4218 1.0000 0 2,012,120 2,012,120 0
180,780 09/24/14 B BUY 4219 1.0000 0 180,780 180,780 0
235,600 09/24/14 B BUY 4220 1.0000 0 235,600 235,600 0

BROKER 0800102 MEMO
2,281,404 09/24/14 B BUY 4223 1.0000 0 2,281,404 2,281,404 0
194,400 09/25/14 B BUY 228 1.0000 0 194,400 194,400 0
40,219 09/25/14 O SHORT 2978 1.0000 0 40,219 40,219 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
154,350 09/25/14 B BUY 3982 1.0000 0 154,350 154,350 0
281,563 09/25/14 B BUY 3983 1.0000 0 281,563 281,563 0
351,563 09/25/14 S SELL 3984 1.0000 0 351,563 351,563 0
11,531 09/25/14 S SELL 3985 1.0000 0 11,531 11,531 0

142,000 09/25/14 S SELL 3986 1.0000 0 142,000 142,000 0
BROKER 0800102 MEMO

2,529,391 09/25/14 S SELL 4228 1.0000 0 2,529,391 2,529,391 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3,163,440 09/25/14 S SELL 4240 1.0000 0 3,163,440 3,163,440 0
558,060 09/25/14 S SELL 4241 1.0000 0 558,060 558,060 0
334,400 09/25/14 S SELL 4242 1.0000 0 334,400 334,400 0

BROKER 0800102 MEMO
118,800 09/26/14 B BUY 235 1.0000 0 118,800 118,800 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

37,701 09/26/14 O SHORT 3001 1.0000 0 37,701 37,701 0
119,719 09/26/14 B BUY 3948 1.0000 0 119,719 119,719 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
11,531 09/26/14 B BUY 4025 1.0000 0 11,531 11,531 0
5,313 09/26/14 S SELL 4026 1.0000 0 5,313 5,313 0

234,375 09/26/14 B BUY 4027 1.0000 0 234,375 234,375 0
41,000 09/26/14 B BUY 4028 1.0000 0 41,000 41,000 0
75,075 09/26/14 S SELL 4029 1.0000 0 75,075 75,075 0

BROKER 0800102 MEMO
8,721 09/26/14 S SELL 4030 1.0000 0 8,721 8,721 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
142,500 09/26/14 B BUY 4256 1.0000 0 142,500 142,500 0

1,538,680 09/26/14 B BUY 4257 1.0000 0 1,538,680 1,538,680 0
161,130 09/26/14 B BUY 4258 1.0000 0 161,130 161,130 0

BROKER 0800102 MEMO
4,558,041 09/26/14 B BUY 4262 1.0000 0 4,558,041 4,558,041 0

28,214 09/29/14 O COVER 3012 1.0000 0 28,214 28,214 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

164,688 09/29/14 B BUY 4072 1.0000 0 164,688 164,688 0
246,094 09/29/14 S SELL 4073 1.0000 0 246,094 246,094 0

3,844 09/29/14 S SELL 4074 1.0000 0 3,844 3,844 0
89,500 09/29/14 S SELL 4075 1.0000 0 89,500 89,500 0
33,600 09/29/14 B BUY 4076 1.0000 0 33,600 33,600 0

BROKER 0800102 MEMO
656,309 09/29/14 S SELL 4077 1.0000 0 656,309 656,309 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
36,100 09/29/14 S SELL 4273 1.0000 0 36,100 36,100 0

688,640 09/29/14 S SELL 4274 1.0000 0 688,640 688,640 0
351,735 09/29/14 S SELL 4275 1.0000 0 351,735 351,735 0

BROKER 0800102 MEMO
2,149,779 09/29/14 S SELL 4280 1.0000 0 2,149,779 2,149,779 0
202,500 09/30/14 B BUY 242 1.0000 0 202,500 202,500 0

1,731 09/30/14 O SHORT 3025 1.0000 0 1,731 1,731 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

21,000 09/30/14 B BUY 4126 1.0000 0 21,000 21,000 0
1,000 09/30/14 S SELL 4127 1.0000 0 1,000 1,000 0
3,844 09/30/14 B BUY 4128 1.0000 0 3,844 3,844 0

93,750 09/30/14 B BUY 4129 1.0000 0 93,750 93,750 0
132,813 09/30/14 S SELL 4130 1.0000 0 132,813 132,813 0

BROKER 0800102 MEMO
71,796 09/30/14 B BUY 4131 1.0000 0 71,796 71,796 0

1,378,519 09/30/14 B BUY 4281 1.0000 0 1,378,519 1,378,519 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

430,400 09/30/14 S SELL 4291 1.0000 0 430,400 430,400 0
3,930 09/30/14 S SELL 4292 1.0000 0 3,930 3,930 0

296,400 09/30/14 S SELL 4293 1.0000 0 296,400 296,400 0
BROKER 0800102 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

191,700 10/01/14 B BUY 249 1.0000 0 191,700 191,700 0
67,468 10/01/14 O SHORT 3036 1.0000 0 67,468 67,468 0

360 10/01/14 O SHORT 3045 1.0000 0 360 360 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

435,625 10/01/14 B BUY 4164 1.0000 0 435,625 435,625 0
656,250 10/01/14 S SELL 4165 1.0000 0 656,250 656,250 0
32,672 10/01/14 S SELL 4166 1.0000 0 32,672 32,672 0

110,000 10/01/14 S SELL 4167 1.0000 0 110,000 110,000 0
129,675 10/01/14 B BUY 4168 1.0000 0 129,675 129,675 0

BROKER 0800102 MEMO
135,166 10/01/14 B BUY 4177 1.0000 0 135,166 135,166 0
526,922 10/01/14 B BUY 4308 1.0000 0 526,922 526,922 0

771 10/01/14 S SELL 4315 1.0000 0 771 771 0
45,558 10/01/14 S SELL 4331 1.0000 0 45,558 45,558 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
210,250 10/01/14 S SELL 4338 1.0000 0 210,250 210,250 0

2,657,720 10/01/14 S SELL 4339 1.0000 0 2,657,720 2,657,720 0
432,300 10/01/14 S SELL 4340 1.0000 0 432,300 432,300 0

BROKER 0800102 MEMO
130,452 10/02/14 O SHORT 3059 1.0000 0 130,452 130,452 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
102,000 10/02/14 S SELL 4225 1.0000 0 102,000 102,000 0

3,844 10/02/14 B BUY 4226 1.0000 0 3,844 3,844 0
152,344 10/02/14 B BUY 4227 1.0000 0 152,344 152,344 0
170,000 10/02/14 S SELL 4228 1.0000 0 170,000 170,000 0
11,550 10/02/14 B BUY 4229 1.0000 0 11,550 11,550 0

BROKER 0800102 MEMO
510,207 10/02/14 B BUY 4238 1.0000 0 510,207 510,207 0

3,476,944 10/02/14 B BUY 4350 1.0000 0 3,476,944 3,476,944 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

133,400 10/02/14 B BUY 4355 1.0000 0 133,400 133,400 0
236,720 10/02/14 S SELL 4356 1.0000 0 236,720 236,720 0
400,860 10/02/14 S SELL 4357 1.0000 0 400,860 400,860 0

BROKER 0800102 MEMO
14,729 10/03/14 O COVER 3070 1.0000 0 14,729 14,729 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
113,925 10/03/14 S SELL 4267 1.0000 0 113,925 113,925 0

3,000 10/03/14 B BUY 4268 1.0000 0 3,000 3,000 0
128,906 10/03/14 B BUY 4269 1.0000 0 128,906 128,906 0
90,313 10/03/14 B BUY 4270 1.0000 0 90,313 90,313 0
15,375 10/03/14 B BUY 4271 1.0000 0 15,375 15,375 0

BROKER 0800102 MEMO
523,457 10/03/14 B BUY 4280 1.0000 0 523,457 523,457 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
101,500 10/03/14 B BUY 4371 1.0000 0 101,500 101,500 0

2,334,920 10/03/14 B BUY 4372 1.0000 0 2,334,920 2,334,920 0
11,790 10/03/14 B BUY 4373 1.0000 0 11,790 11,790 0

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD495 PAGE 288
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
980,186 10/03/14 B BUY 4374 1.0000 0 980,186 980,186 0
59,527 10/06/14 O COVER 3081 1.0000 0 59,527 59,527 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
22,575 10/06/14 B BUY 4311 1.0000 0 22,575 22,575 0
55,000 10/06/14 B BUY 4312 1.0000 0 55,000 55,000 0

199,219 10/06/14 S SELL 4313 1.0000 0 199,219 199,219 0
19,219 10/06/14 S SELL 4314 1.0000 0 19,219 19,219 0
15,938 10/06/14 B BUY 4315 1.0000 0 15,938 15,938 0

BROKER 0800102 MEMO
280,541 10/06/14 S SELL 4325 1.0000 0 280,541 280,541 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
216,150 10/06/14 B BUY 4388 1.0000 0 216,150 216,150 0
133,400 10/06/14 S SELL 4389 1.0000 0 133,400 133,400 0
462,680 10/06/14 S SELL 4390 1.0000 0 462,680 462,680 0

BROKER 0800102 MEMO
2,690,450 10/06/14 S SELL 4395 1.0000 0 2,690,450 2,690,450 0

38,655 10/07/14 O SHORT 3089 1.0000 0 38,655 38,655 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

147,525 10/07/14 B BUY 4356 1.0000 0 147,525 147,525 0
157,000 10/07/14 S SELL 4357 1.0000 0 157,000 157,000 0
445,313 10/07/14 S SELL 4358 1.0000 0 445,313 445,313 0
324,063 10/07/14 B BUY 4359 1.0000 0 324,063 324,063 0
11,531 10/07/14 S SELL 4360 1.0000 0 11,531 11,531 0

BROKER 0800102 MEMO
62,588 10/07/14 S SELL 4363 1.0000 0 62,588 62,588 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
237,800 10/07/14 S SELL 4405 1.0000 0 237,800 237,800 0

3,023,560 10/07/14 S SELL 4406 1.0000 0 3,023,560 3,023,560 0
617,010 10/07/14 S SELL 4407 1.0000 0 617,010 617,010 0

BROKER 0800102 MEMO
547,223 10/07/14 B BUY 4408 1.0000 0 547,223 547,223 0
78,775 10/08/14 O SHORT 3101 1.0000 0 78,775 78,775 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
177,975 10/08/14 S SELL 4401 1.0000 0 177,975 177,975 0
147,500 10/08/14 B BUY 4402 1.0000 0 147,500 147,500 0
28,828 10/08/14 S SELL 4403 1.0000 0 28,828 28,828 0

281,250 10/08/14 S SELL 4404 1.0000 0 281,250 281,250 0
26,563 10/08/14 S SELL 4405 1.0000 0 26,563 26,563 0

BROKER 0800102 MEMO
4,315,405 10/08/14 B BUY 4413 1.0000 0 4,315,405 4,315,405 0
341,920 10/08/14 B BUY 4416 1.0000 0 341,920 341,920 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,647,640 10/08/14 B BUY 4423 1.0000 0 3,647,640 3,647,640 0
288,550 10/08/14 B BUY 4424 1.0000 0 288,550 288,550 0
579,675 10/08/14 B BUY 4425 1.0000 0 579,675 579,675 0

BROKER 0800102 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

40,800 10/09/14 B BUY 361 1.0000 0 40,800 40,800 0
59,295 10/09/14 O SHORT 3114 1.0000 0 59,295 59,295 0

4,482,610 10/09/14 S SELL 4430 1.0000 0 4,482,610 4,482,610 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

387,150 10/09/14 S SELL 4442 1.0000 0 387,150 387,150 0
974,640 10/09/14 S SELL 4443 1.0000 0 974,640 974,640 0

3,970,440 10/09/14 S SELL 4444 1.0000 0 3,970,440 3,970,440 0
248,000 10/09/14 S SELL 4446 1.0000 0 248,000 248,000 0
10,625 10/09/14 B BUY 4447 1.0000 0 10,625 10,625 0
46,875 10/09/14 S SELL 4448 1.0000 0 46,875 46,875 0
3,844 10/09/14 S SELL 4449 1.0000 0 3,844 3,844 0

193,725 10/09/14 B BUY 4450 1.0000 0 193,725 193,725 0
BROKER 0800102 MEMO

399,920 10/09/14 B BUY 4461 1.0000 0 399,920 399,920 0
25,906 10/10/14 O SHORT 3123 1.0000 0 25,906 25,906 0

5,596,883 10/10/14 B BUY 4456 1.0000 0 5,596,883 5,596,883 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

246,500 10/10/14 S SELL 4461 1.0000 0 246,500 246,500 0
528,585 10/10/14 S SELL 4462 1.0000 0 528,585 528,585 0

3,292,560 10/10/14 S SELL 4463 1.0000 0 3,292,560 3,292,560 0
127,500 10/10/14 B BUY 4491 1.0000 0 127,500 127,500 0
82,031 10/10/14 S SELL 4492 1.0000 0 82,031 82,031 0
7,688 10/10/14 S SELL 4493 1.0000 0 7,688 7,688 0

134,500 10/10/14 S SELL 4494 1.0000 0 134,500 134,500 0
160,650 10/10/14 B BUY 4495 1.0000 0 160,650 160,650 0

BROKER 0800102 MEMO
494,602 10/10/14 B BUY 4496 1.0000 0 494,602 494,602 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,088,120 10/13/14 S SELL 4472 1.0000 0 3,088,120 3,088,120 0

25,545 10/13/14 S SELL 4473 1.0000 0 25,545 25,545 0
66,700 10/13/14 S SELL 4474 1.0000 0 66,700 66,700 0

143,438 10/13/14 B BUY 4527 1.0000 0 143,438 143,438 0
457,031 10/13/14 S SELL 4528 1.0000 0 457,031 457,031 0
19,219 10/13/14 S SELL 4529 1.0000 0 19,219 19,219 0
6,500 10/13/14 S SELL 4530 1.0000 0 6,500 6,500 0

150,675 10/13/14 B BUY 4531 1.0000 0 150,675 150,675 0
BROKER 0800102 MEMO

109,707 10/14/14 O SHORT 3142 1.0000 0 109,707 109,707 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

989,920 10/14/14 B BUY 4486 1.0000 0 989,920 989,920 0
78,600 10/14/14 B BUY 4487 1.0000 0 78,600 78,600 0

229,100 10/14/14 B BUY 4488 1.0000 0 229,100 229,100 0
BROKER 0800102 MEMO

7,826,139 10/14/14 B BUY 4489 1.0000 0 7,826,139 7,826,139 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

217,813 10/14/14 B BUY 4565 1.0000 0 217,813 217,813 0
48,300 10/14/14 S SELL 4566 1.0000 0 48,300 48,300 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

20,000 10/14/14 B BUY 4567 1.0000 0 20,000 20,000 0
15,375 10/14/14 S SELL 4568 1.0000 0 15,375 15,375 0

210,938 10/14/14 S SELL 4569 1.0000 0 210,938 210,938 0
BROKER 0800102 MEMO

12,123 10/14/14 B BUY 4570 1.0000 0 12,123 12,123 0
43,052 10/15/14 O SHORT 3156 1.0000 0 43,052 43,052 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,023,560 10/15/14 S SELL 4502 1.0000 0 3,023,560 3,023,560 0
212,220 10/15/14 S SELL 4503 1.0000 0 212,220 212,220 0
60,900 10/15/14 B BUY 4504 1.0000 0 60,900 60,900 0

BROKER 0800102 MEMO
982,368 10/15/14 S SELL 4509 1.0000 0 982,368 982,368 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
147,525 10/15/14 B BUY 4607 1.0000 0 147,525 147,525 0
54,000 10/15/14 S SELL 4608 1.0000 0 54,000 54,000 0
38,438 10/15/14 S SELL 4609 1.0000 0 38,438 38,438 0

843,750 10/15/14 S SELL 4610 1.0000 0 843,750 843,750 0
377,188 10/15/14 B BUY 4611 1.0000 0 377,188 377,188 0

BROKER 0800102 MEMO
558,019 10/15/14 B BUY 4622 1.0000 0 558,019 558,019 0
135,990 10/16/14 O SHORT 3168 1.0000 0 135,990 135,990 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
419,640 10/16/14 B BUY 4523 1.0000 0 419,640 419,640 0
398,895 10/16/14 S SELL 4524 1.0000 0 398,895 398,895 0
98,250 10/16/14 B BUY 4525 1.0000 0 98,250 98,250 0

268,250 10/16/14 B BUY 4526 1.0000 0 268,250 268,250 0
BROKER 0800102 MEMO

3,949,804 10/16/14 B BUY 4527 1.0000 0 3,949,804 3,949,804 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

276,250 10/16/14 S SELL 4663 1.0000 0 276,250 276,250 0
386,719 10/16/14 B BUY 4664 1.0000 0 386,719 386,719 0
19,219 10/16/14 B BUY 4665 1.0000 0 19,219 19,219 0
76,500 10/16/14 S SELL 4666 1.0000 0 76,500 76,500 0
20,475 10/16/14 S SELL 4667 1.0000 0 20,475 20,475 0

BROKER 0800102 MEMO
921,893 10/16/14 B BUY 4668 1.0000 0 921,893 921,893 0
276,150 10/17/14 O COVER 3179 1.0000 0 276,150 276,150 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
59,450 10/17/14 S SELL 4538 1.0000 0 59,450 59,450 0

634,695 10/17/14 B BUY 4539 1.0000 0 634,695 634,695 0
3,271,040 10/17/14 B BUY 4540 1.0000 0 3,271,040 3,271,040 0

BROKER 0800102 MEMO
587,786 10/17/14 S SELL 4541 1.0000 0 587,786 587,786 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
23,698 10/17/14 B BUY 4703 1.0000 0 23,698 23,698 0

308,548 10/17/14 B BUY 4704 1.0000 0 308,548 308,548 0
161,500 10/17/14 B BUY 4705 1.0000 0 161,500 161,500 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

127,500 10/17/14 S SELL 4706 1.0000 0 127,500 127,500 0
4,093 10/17/14 S SELL 4707 1.0000 0 4,093 4,093 0

159,600 10/17/14 S SELL 4708 1.0000 0 159,600 159,600 0
BROKER 0800102 MEMO

39,489 10/17/14 B BUY 4719 1.0000 0 39,489 39,489 0
74,086 10/20/14 O COVER 3190 1.0000 0 74,086 74,086 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
197,200 10/20/14 B BUY 4555 1.0000 0 197,200 197,200 0

2,033,640 10/20/14 B BUY 4556 1.0000 0 2,033,640 2,033,640 0
231,870 10/20/14 B BUY 4557 1.0000 0 231,870 231,870 0

BROKER 0800102 MEMO
4,361,686 10/20/14 S SELL 4558 1.0000 0 4,361,686 4,361,686 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
59,000 10/20/14 B BUY 4756 1.0000 0 59,000 59,000 0
14,203 10/20/14 B BUY 4757 1.0000 0 14,203 14,203 0
62,781 10/20/14 S SELL 4758 1.0000 0 62,781 62,781 0

143,516 10/20/14 S SELL 4759 1.0000 0 143,516 143,516 0
99,225 10/20/14 S SELL 4760 1.0000 0 99,225 99,225 0
42,500 10/20/14 B BUY 4761 1.0000 0 42,500 42,500 0

BROKER 0800102 MEMO
98,914 10/20/14 B BUY 4762 1.0000 0 98,914 98,914 0
17,887 10/21/14 O COVER 3201 1.0000 0 17,887 17,887 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
4,099,560 10/21/14 B BUY 4574 1.0000 0 4,099,560 4,099,560 0
393,000 10/21/14 B BUY 4575 1.0000 0 393,000 393,000 0
262,450 10/21/14 B BUY 4576 1.0000 0 262,450 262,450 0

BROKER 0800102 MEMO
2,451,910 10/21/14 S SELL 4578 1.0000 0 2,451,910 2,451,910 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
200,025 10/21/14 S SELL 4811 1.0000 0 200,025 200,025 0

3,945 10/21/14 S SELL 4812 1.0000 0 3,945 3,945 0
100,000 10/21/14 B BUY 4813 1.0000 0 100,000 100,000 0

8,968 10/21/14 B BUY 4814 1.0000 0 8,968 8,968 0
130,469 10/21/14 B BUY 4815 1.0000 0 130,469 130,469 0
111,563 10/21/14 S SELL 4816 1.0000 0 111,563 111,563 0

BROKER 0800102 MEMO
178,398 10/21/14 B BUY 4818 1.0000 0 178,398 178,398 0
36,730 10/22/14 O SHORT 3212 1.0000 0 36,730 36,730 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
247,590 10/22/14 S SELL 4593 1.0000 0 247,590 247,590 0
220,400 10/22/14 S SELL 4594 1.0000 0 220,400 220,400 0

1,388,040 10/22/14 S SELL 4595 1.0000 0 1,388,040 1,388,040 0
BROKER 0800102 MEMO

5,260,602 10/22/14 S SELL 4596 1.0000 0 5,260,602 5,260,602 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

63,000 10/22/14 S SELL 4859 1.0000 0 63,000 63,000 0
35,875 10/22/14 B BUY 4860 1.0000 0 35,875 35,875 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

67,725 10/22/14 B BUY 4861 1.0000 0 67,725 67,725 0
15,781 10/22/14 S SELL 4862 1.0000 0 15,781 15,781 0
69,063 10/22/14 S SELL 4863 1.0000 0 69,063 69,063 0

195,703 10/22/14 B BUY 4864 1.0000 0 195,703 195,703 0
BROKER 0800102 MEMO

216,687 10/22/14 S SELL 4865 1.0000 0 216,687 216,687 0
22,056 10/23/14 O COVER 3223 1.0000 0 22,056 22,056 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,259,600 10/23/14 B BUY 4606 1.0000 0 2,259,600 2,259,600 0
357,630 10/23/14 B BUY 4607 1.0000 0 357,630 357,630 0
279,850 10/23/14 B BUY 4608 1.0000 0 279,850 279,850 0

BROKER 0800102 MEMO
2,173,587 10/23/14 B BUY 4612 1.0000 0 2,173,587 2,173,587 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
339,219 10/23/14 B BUY 4895 1.0000 0 339,219 339,219 0
44,844 10/23/14 B BUY 4896 1.0000 0 44,844 44,844 0
23,672 10/23/14 S SELL 4897 1.0000 0 23,672 23,672 0
91,000 10/23/14 B BUY 4898 1.0000 0 91,000 91,000 0

110,250 10/23/14 S SELL 4899 1.0000 0 110,250 110,250 0
196,563 10/23/14 S SELL 4900 1.0000 0 196,563 196,563 0

BROKER 0800102 MEMO
41,574 10/23/14 S SELL 4909 1.0000 0 41,574 41,574 0
41,442 10/24/14 O COVER 3234 1.0000 0 41,442 41,442 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,463,360 10/24/14 B BUY 4623 1.0000 0 1,463,360 1,463,360 0
180,780 10/24/14 B BUY 4624 1.0000 0 180,780 180,780 0
13,050 10/24/14 B BUY 4625 1.0000 0 13,050 13,050 0

BROKER 0800102 MEMO
3,308,367 10/24/14 S SELL 4627 1.0000 0 3,308,367 3,308,367 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
71,400 10/24/14 S SELL 4941 1.0000 0 71,400 71,400 0
2,367 10/24/14 B BUY 4942 1.0000 0 2,367 2,367 0

46,000 10/24/14 B BUY 4943 1.0000 0 46,000 46,000 0
17,938 10/24/14 S SELL 4944 1.0000 0 17,938 17,938 0
13,047 10/24/14 S SELL 4945 1.0000 0 13,047 13,047 0
21,250 10/24/14 S SELL 4946 1.0000 0 21,250 21,250 0

BROKER 0800102 MEMO
339,966 10/24/14 S SELL 4949 1.0000 0 339,966 339,966 0

6,705 10/27/14 O SHORT 3245 1.0000 0 6,705 6,705 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

279,760 10/27/14 S SELL 4643 1.0000 0 279,760 279,760 0
117,900 10/27/14 S SELL 4644 1.0000 0 117,900 117,900 0
11,600 10/27/14 B BUY 4645 1.0000 0 11,600 11,600 0

BROKER 0800102 MEMO
1,667,656 10/27/14 S SELL 4646 1.0000 0 1,667,656 1,667,656 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
13,650 10/27/14 B BUY 4990 1.0000 0 13,650 13,650 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

8,680 10/27/14 B BUY 4991 1.0000 0 8,680 8,680 0
30,000 10/27/14 S SELL 4992 1.0000 0 30,000 30,000 0
35,875 10/27/14 S SELL 4993 1.0000 0 35,875 35,875 0
91,328 10/27/14 S SELL 4994 1.0000 0 91,328 91,328 0
74,375 10/27/14 B BUY 4995 1.0000 0 74,375 74,375 0

BROKER 0800102 MEMO
104,456 10/27/14 B BUY 4996 1.0000 0 104,456 104,456 0
15,085 10/28/14 O SHORT 3256 1.0000 0 15,085 15,085 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,474,800 10/28/14 B BUY 4660 1.0000 0 2,474,800 2,474,800 0
444,090 10/28/14 B BUY 4661 1.0000 0 444,090 444,090 0
456,750 10/28/14 B BUY 4662 1.0000 0 456,750 456,750 0

BROKER 0800102 MEMO
585,544 10/28/14 B BUY 4664 1.0000 0 585,544 585,544 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
120,750 10/28/14 S SELL 5043 1.0000 0 120,750 120,750 0

9,469 10/28/14 S SELL 5044 1.0000 0 9,469 9,469 0
113,000 10/28/14 B BUY 5045 1.0000 0 113,000 113,000 0

8,968 10/28/14 B BUY 5046 1.0000 0 8,968 8,968 0
156,563 10/28/14 B BUY 5047 1.0000 0 156,563 156,563 0
116,875 10/28/14 S SELL 5048 1.0000 0 116,875 116,875 0

BROKER 0800102 MEMO
217,445 10/28/14 B BUY 5050 1.0000 0 217,445 217,445 0
22,715 10/29/14 O COVER 3265 1.0000 0 22,715 22,715 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
87,000 10/29/14 S SELL 4675 1.0000 0 87,000 87,000 0

850,040 10/29/14 S SELL 4676 1.0000 0 850,040 850,040 0
279,030 10/29/14 S SELL 4677 1.0000 0 279,030 279,030 0

BROKER 0800102 MEMO
3,777,103 10/29/14 S SELL 4678 1.0000 0 3,777,103 3,777,103 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
143,500 10/29/14 B BUY 5083 1.0000 0 143,500 143,500 0
41,475 10/29/14 B BUY 5084 1.0000 0 41,475 41,475 0
48,922 10/29/14 S SELL 5085 1.0000 0 48,922 48,922 0
71,000 10/29/14 S SELL 5086 1.0000 0 71,000 71,000 0

417,500 10/29/14 B BUY 5087 1.0000 0 417,500 417,500 0
31,875 10/29/14 B BUY 5088 1.0000 0 31,875 31,875 0

BROKER 0800102 MEMO
243,384 10/29/14 S SELL 5089 1.0000 0 243,384 243,384 0
19,791 10/30/14 O COVER 3272 1.0000 0 19,791 19,791 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,764,640 10/30/14 B BUY 4693 1.0000 0 1,764,640 1,764,640 0
257,415 10/30/14 B BUY 4694 1.0000 0 257,415 257,415 0
175,450 10/30/14 B BUY 4695 1.0000 0 175,450 175,450 0

BROKER 0800102 MEMO
1,520,393 10/30/14 B BUY 4698 1.0000 0 1,520,393 1,520,393 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

86,100 10/30/14 S SELL 5129 1.0000 0 86,100 86,100 0
14,992 10/30/14 B BUY 5130 1.0000 0 14,992 14,992 0

155,827 10/30/14 S SELL 5131 1.0000 0 155,827 155,827 0
65,500 10/30/14 B BUY 5132 1.0000 0 65,500 65,500 0
53,125 10/30/14 B BUY 5133 1.0000 0 53,125 53,125 0
8,968 10/30/14 S SELL 5134 1.0000 0 8,968 8,968 0

BROKER 0800102 MEMO
566,571 10/30/14 S SELL 5142 1.0000 0 566,571 566,571 0

5,100 10/31/14 B BUY 425 1.0000 0 5,100 5,100 0
48,951 10/31/14 O SHORT 3289 1.0000 0 48,951 48,951 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
249,400 10/31/14 B BUY 4712 1.0000 0 249,400 249,400 0

2,453,280 10/31/14 B BUY 4713 1.0000 0 2,453,280 2,453,280 0
677,925 10/31/14 B BUY 4714 1.0000 0 677,925 677,925 0

BROKER 0800102 MEMO
2,249,447 10/31/14 S SELL 4719 1.0000 0 2,249,447 2,249,447 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
95,625 10/31/14 S SELL 5182 1.0000 0 95,625 95,625 0
35,875 10/31/14 B BUY 5183 1.0000 0 35,875 35,875 0

305,734 10/31/14 B BUY 5184 1.0000 0 305,734 305,734 0
172,500 10/31/14 B BUY 5185 1.0000 0 172,500 172,500 0
16,570 10/31/14 S SELL 5186 1.0000 0 16,570 16,570 0

119,700 10/31/14 S SELL 5187 1.0000 0 119,700 119,700 0
BROKER 0800102 MEMO

513,934 10/31/14 B BUY 5200 1.0000 0 513,934 513,934 0
51,187 11/03/14 O SHORT 3312 1.0000 0 51,187 51,187 0

624 11/03/14 O SHORT 3313 1.0000 0 624 624 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

32,280 11/03/14 S SELL 4733 1.0000 0 32,280 32,280 0
302,610 11/03/14 S SELL 4734 1.0000 0 302,610 302,610 0
68,150 11/03/14 S SELL 4735 1.0000 0 68,150 68,150 0

BROKER 0800102 MEMO
3,926,319 11/03/14 S SELL 4740 1.0000 0 3,926,319 3,926,319 0

546 11/03/14 S SELL 4741 1.0000 0 546 546 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

21,250 11/03/14 S SELL 5235 1.0000 0 21,250 21,250 0
107,906 11/03/14 B BUY 5236 1.0000 0 107,906 107,906 0
35,875 11/03/14 B BUY 5237 1.0000 0 35,875 35,875 0
77,000 11/03/14 S SELL 5238 1.0000 0 77,000 77,000 0
11,047 11/03/14 S SELL 5239 1.0000 0 11,047 11,047 0
1,575 11/03/14 B BUY 5240 1.0000 0 1,575 1,575 0

BROKER 0800102 MEMO
1,189,058 11/03/14 B BUY 5261 1.0000 0 1,189,058 1,189,058 0
150,729 11/04/14 O SHORT 3323 1.0000 0 150,729 150,729 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
58,000 11/04/14 S SELL 4770 1.0000 0 58,000 58,000 0

241,695 11/04/14 S SELL 4771 1.0000 0 241,695 241,695 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

602,560 11/04/14 S SELL 4772 1.0000 0 602,560 602,560 0
BROKER 0800102 MEMO

681,918 11/04/14 B BUY 4777 1.0000 0 681,918 681,918 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

63,750 11/04/14 B BUY 5300 1.0000 0 63,750 63,750 0
17,984 11/04/14 S SELL 5301 1.0000 0 17,984 17,984 0
61,500 11/04/14 S SELL 5302 1.0000 0 61,500 61,500 0
29,400 11/04/14 B BUY 5303 1.0000 0 29,400 29,400 0

BROKER 0800102 MEMO
294,389 11/04/14 B BUY 5314 1.0000 0 294,389 294,389 0
26,869 11/05/14 O SHORT 3334 1.0000 0 26,869 26,869 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,420,320 11/05/14 B BUY 4792 1.0000 0 1,420,320 1,420,320 0

74,670 11/05/14 B BUY 4793 1.0000 0 74,670 74,670 0
49,300 11/05/14 B BUY 4794 1.0000 0 49,300 49,300 0

BROKER 0800102 MEMO
1,262,089 11/05/14 B BUY 4795 1.0000 0 1,262,089 1,262,089 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
19,000 11/05/14 B BUY 5357 1.0000 0 19,000 19,000 0
1,578 11/05/14 B BUY 5358 1.0000 0 1,578 1,578 0

69,300 11/05/14 S SELL 5359 1.0000 0 69,300 69,300 0
26,906 11/05/14 B BUY 5360 1.0000 0 26,906 26,906 0
47,813 11/05/14 S SELL 5361 1.0000 0 47,813 47,813 0

BROKER 0800102 MEMO
13,053 11/05/14 B BUY 5377 1.0000 0 13,053 13,053 0

1,071,839 11/06/14 O COVER 3355 1.0000 0 1,071,839 1,071,839 0
387,274 11/06/14 B BUY 3356 1.0000 0 387,274 387,274 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
194,535 11/06/14 S SELL 4808 1.0000 0 194,535 194,535 0

1,000,680 11/06/14 B BUY 4809 1.0000 0 1,000,680 1,000,680 0
82,650 11/06/14 B BUY 4810 1.0000 0 82,650 82,650 0

BROKER 0800102 MEMO
2,013,467 11/06/14 S SELL 4813 1.0000 0 2,013,467 2,013,467 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
35,875 11/06/14 B BUY 5419 1.0000 0 35,875 35,875 0

122,188 11/06/14 S SELL 5420 1.0000 0 122,188 122,188 0
48,825 11/06/14 S SELL 5421 1.0000 0 48,825 48,825 0
49,500 11/06/14 S SELL 5422 1.0000 0 49,500 49,500 0
12,625 11/06/14 S SELL 5423 1.0000 0 12,625 12,625 0

251,781 11/06/14 B BUY 5424 1.0000 0 251,781 251,781 0
BROKER 0800102 MEMO

425,440 11/06/14 S SELL 5430 1.0000 0 425,440 425,440 0
59,810 11/07/14 S SELL 3371 1.0000 0 59,810 59,810 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
215,200 11/07/14 S SELL 4823 1.0000 0 215,200 215,200 0
18,850 11/07/14 S SELL 4824 1.0000 0 18,850 18,850 0
27,510 11/07/14 B BUY 4825 1.0000 0 27,510 27,510 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
936,520 11/07/14 S SELL 4830 1.0000 0 936,520 936,520 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
683,406 11/07/14 S SELL 5464 1.0000 0 683,406 683,406 0
207,188 11/07/14 B BUY 5465 1.0000 0 207,188 207,188 0
98,656 11/07/14 S SELL 5466 1.0000 0 98,656 98,656 0
7,000 11/07/14 B BUY 5467 1.0000 0 7,000 7,000 0

36,297 11/07/14 B BUY 5468 1.0000 0 36,297 36,297 0
10,500 11/07/14 B BUY 5469 1.0000 0 10,500 10,500 0

BROKER 0800102 MEMO
894,440 11/07/14 S SELL 5472 1.0000 0 894,440 894,440 0

3,882 11/10/14 S SELL 3382 1.0000 0 3,882 3,882 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

871,560 11/10/14 B BUY 4842 1.0000 0 871,560 871,560 0
157,200 11/10/14 B BUY 4843 1.0000 0 157,200 157,200 0
102,950 11/10/14 B BUY 4844 1.0000 0 102,950 102,950 0

BROKER 0800102 MEMO
280,825 11/10/14 B BUY 4845 1.0000 0 280,825 280,825 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
24,461 11/10/14 S SELL 5519 1.0000 0 24,461 24,461 0
42,525 11/10/14 S SELL 5520 1.0000 0 42,525 42,525 0
40,000 11/10/14 B BUY 5521 1.0000 0 40,000 40,000 0
80,718 11/10/14 B BUY 5522 1.0000 0 80,718 80,718 0

449,609 11/10/14 B BUY 5523 1.0000 0 449,609 449,609 0
175,313 11/10/14 S SELL 5524 1.0000 0 175,313 175,313 0

BROKER 0800102 MEMO
328,496 11/10/14 B BUY 5525 1.0000 0 328,496 328,496 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
24,650 11/11/14 B BUY 4855 1.0000 0 24,650 24,650 0

258,240 11/11/14 B BUY 4856 1.0000 0 258,240 258,240 0
216,150 11/11/14 B BUY 4857 1.0000 0 216,150 216,150 0
55,000 11/11/14 B BUY 5557 1.0000 0 55,000 55,000 0
12,600 11/11/14 S SELL 5558 1.0000 0 12,600 12,600 0
7,891 11/11/14 S SELL 5559 1.0000 0 7,891 7,891 0

26,907 11/11/14 B BUY 5560 1.0000 0 26,907 26,907 0
179,844 11/11/14 B BUY 5561 1.0000 0 179,844 179,844 0
42,500 11/11/14 S SELL 5562 1.0000 0 42,500 42,500 0

BROKER 0800102 MEMO
36,296 11/12/14 S SELL 3403 1.0000 0 36,296 36,296 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
98,600 11/12/14 B BUY 4879 1.0000 0 98,600 98,600 0

306,540 11/12/14 S SELL 4880 1.0000 0 306,540 306,540 0
64,560 11/12/14 S SELL 4881 1.0000 0 64,560 64,560 0

BROKER 0800102 MEMO
1,735,805 11/12/14 S SELL 4882 1.0000 0 1,735,805 1,735,805 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
85,000 11/12/14 B BUY 5614 1.0000 0 85,000 85,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

246,338 11/12/14 S SELL 5615 1.0000 0 246,338 246,338 0
26,907 11/12/14 S SELL 5616 1.0000 0 26,907 26,907 0
78,000 11/12/14 S SELL 5617 1.0000 0 78,000 78,000 0
11,047 11/12/14 B BUY 5618 1.0000 0 11,047 11,047 0
3,150 11/12/14 B BUY 5619 1.0000 0 3,150 3,150 0

606,029 11/12/14 S SELL 5620 1.0000 0 606,029 606,029 0
BROKER 0800102 MEMO

8,210 11/13/14 B BUY 3414 1.0000 0 8,210 8,210 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

193,680 11/13/14 S SELL 4896 1.0000 0 193,680 193,680 0
157,200 11/13/14 B BUY 4897 1.0000 0 157,200 157,200 0
181,250 11/13/14 S SELL 4898 1.0000 0 181,250 181,250 0

BROKER 0800102 MEMO
372,426 11/13/14 B BUY 4902 1.0000 0 372,426 372,426 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
26,563 11/13/14 B BUY 5652 1.0000 0 26,563 26,563 0

190,938 11/13/14 S SELL 5653 1.0000 0 190,938 190,938 0
53,813 11/13/14 S SELL 5654 1.0000 0 53,813 53,813 0
40,000 11/13/14 B BUY 5655 1.0000 0 40,000 40,000 0
11,047 11/13/14 B BUY 5656 1.0000 0 11,047 11,047 0
9,450 11/13/14 B BUY 5657 1.0000 0 9,450 9,450 0

BROKER 0800102 MEMO
185,235 11/13/14 B BUY 5666 1.0000 0 185,235 185,235 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
636 11/14/14 S SELL 3425 1.0000 0 636 636 0

419,640 11/14/14 B BUY 4915 1.0000 0 419,640 419,640 0
58,950 11/14/14 B BUY 4916 1.0000 0 58,950 58,950 0
4,350 11/14/14 S SELL 4917 1.0000 0 4,350 4,350 0

BROKER 0800102 MEMO
100,466 11/14/14 S SELL 4918 1.0000 0 100,466 100,466 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
138,125 11/14/14 B BUY 5698 1.0000 0 138,125 138,125 0
248,219 11/14/14 S SELL 5699 1.0000 0 248,219 248,219 0
26,906 11/14/14 S SELL 5700 1.0000 0 26,906 26,906 0
15,000 11/14/14 B BUY 5701 1.0000 0 15,000 15,000 0
10,258 11/14/14 B BUY 5702 1.0000 0 10,258 10,258 0
20,475 11/14/14 S SELL 5703 1.0000 0 20,475 20,475 0
67,497 11/14/14 S SELL 5713 1.0000 0 67,497 67,497 0
31,995 11/17/14 S SELL 3435 1.0000 0 31,995 31,995 0

149,340 11/17/14 S SELL 4932 1.0000 0 149,340 149,340 0
124,700 11/17/14 S SELL 4933 1.0000 0 124,700 124,700 0
182,920 11/17/14 B BUY 4934 1.0000 0 182,920 182,920 0

BROKER 0800102 MEMO
645,720 11/17/14 S SELL 4938 1.0000 0 645,720 645,720 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
79,688 11/17/14 S SELL 5755 1.0000 0 79,688 79,688 0

267,313 11/17/14 B BUY 5756 1.0000 0 267,313 267,313 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

8,969 11/17/14 S SELL 5757 1.0000 0 8,969 8,969 0
38,000 11/17/14 S SELL 5758 1.0000 0 38,000 38,000 0
10,258 11/17/14 S SELL 5759 1.0000 0 10,258 10,258 0
8,925 11/17/14 S SELL 5760 1.0000 0 8,925 8,925 0

BROKER 0800102 MEMO
251,473 11/17/14 S SELL 5761 1.0000 0 251,473 251,473 0
59,172 11/18/14 S SELL 3447 1.0000 0 59,172 59,172 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
49,300 11/18/14 B BUY 4952 1.0000 0 49,300 49,300 0

412,650 11/18/14 B BUY 4953 1.0000 0 412,650 412,650 0
957,640 11/18/14 B BUY 4954 1.0000 0 957,640 957,640 0

BROKER 0800102 MEMO
68,073 11/18/14 S SELL 4955 1.0000 0 68,073 68,073 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
74,375 11/18/14 B BUY 5810 1.0000 0 74,375 74,375 0

210,031 11/18/14 S SELL 5811 1.0000 0 210,031 210,031 0
8,968 11/18/14 S SELL 5812 1.0000 0 8,968 8,968 0

105,000 11/18/14 B BUY 5813 1.0000 0 105,000 105,000 0
10,258 11/18/14 B BUY 5814 1.0000 0 10,258 10,258 0
46,725 11/18/14 S SELL 5815 1.0000 0 46,725 46,725 0

BROKER 0800102 MEMO
501,649 11/18/14 S SELL 5816 1.0000 0 501,649 501,649 0
16,582 11/19/14 B BUY 3458 1.0000 0 16,582 16,582 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
150,640 11/19/14 S SELL 4966 1.0000 0 150,640 150,640 0
149,350 11/19/14 S SELL 4967 1.0000 0 149,350 149,350 0
121,830 11/19/14 S SELL 4968 1.0000 0 121,830 121,830 0

BROKER 0800102 MEMO
1,686,758 11/19/14 S SELL 4973 1.0000 0 1,686,758 1,686,758 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,350 11/19/14 B BUY 5848 1.0000 0 7,350 7,350 0

305,500 11/19/14 B BUY 5849 1.0000 0 305,500 305,500 0
11,836 11/19/14 S SELL 5850 1.0000 0 11,836 11,836 0
31,000 11/19/14 S SELL 5851 1.0000 0 31,000 31,000 0
26,906 11/19/14 B BUY 5852 1.0000 0 26,906 26,906 0

111,563 11/19/14 S SELL 5853 1.0000 0 111,563 111,563 0
BROKER 0800102 MEMO

74,748 11/19/14 S SELL 5863 1.0000 0 74,748 74,748 0
8,872 11/20/14 B BUY 3469 1.0000 0 8,872 8,872 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
208,290 11/20/14 S SELL 4983 1.0000 0 208,290 208,290 0
174,000 11/20/14 B BUY 4984 1.0000 0 174,000 174,000 0
527,240 11/20/14 B BUY 4985 1.0000 0 527,240 527,240 0

BROKER 0800102 MEMO
305,742 11/20/14 B BUY 4989 1.0000 0 305,742 305,742 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
53,000 11/20/14 S SELL 5895 1.0000 0 53,000 53,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

44,843 11/20/14 S SELL 5896 1.0000 0 44,843 44,843 0
210,031 11/20/14 S SELL 5897 1.0000 0 210,031 210,031 0
69,063 11/20/14 B BUY 5898 1.0000 0 69,063 69,063 0
25,725 11/20/14 S SELL 5899 1.0000 0 25,725 25,725 0
11,047 11/20/14 B BUY 5900 1.0000 0 11,047 11,047 0

BROKER 0800102 MEMO
363,737 11/20/14 S SELL 5911 1.0000 0 363,737 363,737 0
41,931 11/21/14 S SELL 3484 1.0000 0 41,931 41,931 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
17,400 11/21/14 B BUY 5000 1.0000 0 17,400 17,400 0

1,043,720 11/21/14 B BUY 5001 1.0000 0 1,043,720 1,043,720 0
320,295 11/21/14 B BUY 5002 1.0000 0 320,295 320,295 0

BROKER 0800102 MEMO
548,776 11/21/14 S SELL 5006 1.0000 0 548,776 548,776 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
81,500 11/21/14 B BUY 5945 1.0000 0 81,500 81,500 0
8,680 11/21/14 B BUY 5946 1.0000 0 8,680 8,680 0

17,938 11/21/14 S SELL 5947 1.0000 0 17,938 17,938 0
152,750 11/21/14 S SELL 5948 1.0000 0 152,750 152,750 0
132,813 11/21/14 B BUY 5949 1.0000 0 132,813 132,813 0
50,925 11/21/14 S SELL 5950 1.0000 0 50,925 50,925 0

391,368 11/21/14 B BUY 5959 1.0000 0 391,368 391,368 0
BROKER 0800102 MEMO

108,330 11/24/14 S SELL 3496 1.0000 0 108,330 108,330 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

216,050 11/24/14 B BUY 5018 1.0000 0 216,050 216,050 0
613,320 11/24/14 B BUY 5019 1.0000 0 613,320 613,320 0
198,465 11/24/14 B BUY 5020 1.0000 0 198,465 198,465 0

BROKER 0800102 MEMO
1,892,039 11/24/14 S SELL 5022 1.0000 0 1,892,039 1,892,039 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
8,550 11/24/14 B BUY 6000 1.0000 0 8,550 8,550 0

125,893 11/24/14 S SELL 6001 1.0000 0 125,893 125,893 0
18,776 11/24/14 S SELL 6002 1.0000 0 18,776 18,776 0
50,500 11/24/14 B BUY 6003 1.0000 0 50,500 50,500 0
6,412 11/24/14 B BUY 6004 1.0000 0 6,412 6,412 0

29,925 11/24/14 S SELL 6005 1.0000 0 29,925 29,925 0
16,906 11/24/14 B BUY 6012 1.0000 0 16,906 16,906 0
3,018 11/24/14 S SELL 6013 1.0000 0 3,018 3,018 0

BROKER 0800102 MEMO
20,997 11/25/14 S SELL 3506 1.0000 0 20,997 20,997 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,900 11/25/14 B BUY 5036 1.0000 0 2,900 2,900 0

47,160 11/25/14 B BUY 5037 1.0000 0 47,160 47,160 0
10,760 11/25/14 B BUY 5038 1.0000 0 10,760 10,760 0

BROKER 0800102 MEMO
1,031,966 11/25/14 S SELL 5039 1.0000 0 1,031,966 1,031,966 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
525 11/25/14 S SELL 6045 1.0000 0 525 525 0

18,148 11/25/14 B BUY 6046 1.0000 0 18,148 18,148 0
12,000 11/25/14 B BUY 6047 1.0000 0 12,000 12,000 0
53,813 11/25/14 S SELL 6048 1.0000 0 53,813 53,813 0

477,344 11/25/14 S SELL 6049 1.0000 0 477,344 477,344 0
244,375 11/25/14 B BUY 6050 1.0000 0 244,375 244,375 0
123,606 11/25/14 B BUY 6063 1.0000 0 123,606 123,606 0
56,422 11/26/14 S SELL 3528 1.0000 0 56,422 56,422 0

505,720 11/26/14 B BUY 5055 1.0000 0 505,720 505,720 0
155,235 11/26/14 B BUY 5056 1.0000 0 155,235 155,235 0
72,500 11/26/14 B BUY 5057 1.0000 0 72,500 72,500 0

BROKER 0800102 MEMO
160,460 11/26/14 S SELL 5067 1.0000 0 160,460 160,460 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
14,203 11/26/14 B BUY 6106 1.0000 0 14,203 14,203 0
39,500 11/26/14 B BUY 6107 1.0000 0 39,500 39,500 0
26,907 11/26/14 S SELL 6108 1.0000 0 26,907 26,907 0

305,500 11/26/14 S SELL 6109 1.0000 0 305,500 305,500 0
111,563 11/26/14 B BUY 6110 1.0000 0 111,563 111,563 0
24,675 11/26/14 S SELL 6111 1.0000 0 24,675 24,675 0

836,630 11/26/14 B BUY 6152 1.0000 0 836,630 836,630 0
0 11/27/14 S SELL 6130 1.0000 0 0 0 0
1 11/27/14 B BUY 6131 1.0000 0 1 1 0

BROKER 0800102 MEMO
1,469 11/28/14 S SELL 3540 1.0000 0 1,469 1,469 0

88,094 11/28/14 O SHORT 3541 1.0000 0 88,094 88,094 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

645,600 11/28/14 S SELL 5081 1.0000 0 645,600 645,600 0
292,785 11/28/14 S SELL 5082 1.0000 0 292,785 292,785 0
276,950 11/28/14 S SELL 5083 1.0000 0 276,950 276,950 0

BROKER 0800102 MEMO
652,147 11/28/14 S SELL 5086 1.0000 0 652,147 652,147 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
366,898 11/28/14 S SELL 6209 1.0000 0 366,898 366,898 0
20,516 11/28/14 B BUY 6226 1.0000 0 20,516 20,516 0
74,500 11/28/14 S SELL 6227 1.0000 0 74,500 74,500 0

381,875 11/28/14 S SELL 6228 1.0000 0 381,875 381,875 0
164,688 11/28/14 B BUY 6229 1.0000 0 164,688 164,688 0
31,500 11/28/14 B BUY 6230 1.0000 0 31,500 31,500 0
53,813 11/28/14 S SELL 6231 1.0000 0 53,813 53,813 0

BROKER 0800102 MEMO
600,000 11/28/14 O COVER 8150 1.0000 0 600,000 600,000 0
600,000 11/28/14 B BUY 72561 1.0000 0 600,000 600,000 0
600,000 11/28/14 S SELL 73029 1.0000 0 600,000 600,000 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
44,417 12/01/14 S SELL 6276 1.0000 0 44,417 44,417 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
20,990 12/02/14 O SHORT 3551 1.0000 0 20,990 20,990 0

115 12/02/14 O SHORT 3552 1.0000 0 115 115 0
28,719 12/02/14 O SHORT 3581 1.0000 0 28,719 28,719 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,667,800 12/02/14 S SELL 5099 1.0000 0 1,667,800 1,667,800 0

35,370 12/02/14 S SELL 5100 1.0000 0 35,370 35,370 0
271,150 12/02/14 S SELL 5101 1.0000 0 271,150 271,150 0

BROKER 0800102 MEMO
1,375,712 12/02/14 B BUY 5104 1.0000 0 1,375,712 1,375,712 0

94 12/02/14 S SELL 5105 1.0000 0 94 94 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

86,460 12/02/14 B BUY 5132 1.0000 0 86,460 86,460 0
1,624,760 12/02/14 B BUY 5133 1.0000 0 1,624,760 1,624,760 0
214,600 12/02/14 B BUY 5134 1.0000 0 214,600 214,600 0

9,000 12/02/14 S SELL 6262 1.0000 0 9,000 9,000 0
148,750 12/02/14 S SELL 6263 1.0000 0 148,750 148,750 0
152,750 12/02/14 B BUY 6264 1.0000 0 152,750 152,750 0
81,375 12/02/14 B BUY 6265 1.0000 0 81,375 81,375 0
5,523 12/02/14 S SELL 6266 1.0000 0 5,523 5,523 0

1 12/02/14 B BUY 6267 1.0000 0 1 1 0
276,250 12/02/14 S SELL 6331 1.0000 0 276,250 276,250 0
22,000 12/02/14 B BUY 6332 1.0000 0 22,000 22,000 0

706,469 12/02/14 B BUY 6333 1.0000 0 706,469 706,469 0
98,656 12/02/14 B BUY 6334 1.0000 0 98,656 98,656 0
79,275 12/02/14 S SELL 6335 1.0000 0 79,275 79,275 0
33,930 12/02/14 S SELL 6336 1.0000 0 33,930 33,930 0

BROKER 0800102 MEMO
840,378 12/02/14 S SELL 6348 1.0000 0 840,378 840,378 0
40,800 12/03/14 B BUY 515 1.0000 0 40,800 40,800 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
41,569 12/03/14 O COVER 3585 1.0000 0 41,569 41,569 0

720,920 12/03/14 B BUY 5152 1.0000 0 720,920 720,920 0
53,055 12/03/14 S SELL 5153 1.0000 0 53,055 53,055 0

162,400 12/03/14 B BUY 5154 1.0000 0 162,400 162,400 0
243,295 12/03/14 B BUY 5155 1.0000 0 243,295 243,295 0
35,175 12/03/14 S SELL 6383 1.0000 0 35,175 35,175 0
8,680 12/03/14 S SELL 6384 1.0000 0 8,680 8,680 0

13,500 12/03/14 S SELL 6385 1.0000 0 13,500 13,500 0
62,781 12/03/14 B BUY 6386 1.0000 0 62,781 62,781 0
63,750 12/03/14 B BUY 6387 1.0000 0 63,750 63,750 0
76,375 12/03/14 B BUY 6388 1.0000 0 76,375 76,375 0

BROKER 0800102 MEMO
8,264 12/03/14 B BUY 6389 1.0000 0 8,264 8,264 0
8,540 12/04/14 O SHORT 3619 1.0000 0 8,540 8,540 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
131,655 12/04/14 S SELL 5203 1.0000 0 131,655 131,655 0
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FD495 PAGE 302
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

75,320 12/04/14 S SELL 5204 1.0000 0 75,320 75,320 0
71,050 12/04/14 S SELL 5205 1.0000 0 71,050 71,050 0

BROKER 0800102 MEMO
1,075,875 12/04/14 S SELL 5206 1.0000 0 1,075,875 1,075,875 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
143,438 12/04/14 B BUY 6482 1.0000 0 143,438 143,438 0
267,313 12/04/14 S SELL 6483 1.0000 0 267,313 267,313 0
33,500 12/04/14 S SELL 6484 1.0000 0 33,500 33,500 0
35,875 12/04/14 S SELL 6485 1.0000 0 35,875 35,875 0
3,675 12/04/14 B BUY 6486 1.0000 0 3,675 3,675 0

10,258 12/04/14 B BUY 6487 1.0000 0 10,258 10,258 0
BROKER 0800102 MEMO

9,017 12/04/14 B BUY 6488 1.0000 0 9,017 9,017 0
24,326 12/05/14 O COVER 3629 1.0000 0 24,326 24,326 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
451,920 12/05/14 B BUY 5220 1.0000 0 451,920 451,920 0
123,795 12/05/14 B BUY 5221 1.0000 0 123,795 123,795 0
120,350 12/05/14 B BUY 5222 1.0000 0 120,350 120,350 0
996,241 12/05/14 B BUY 5224 1.0000 0 996,241 996,241 0
54,445 12/05/14 S SELL 6529 1.0000 0 54,445 54,445 0
22,050 12/05/14 S SELL 6530 1.0000 0 22,050 22,050 0
31,500 12/05/14 B BUY 6531 1.0000 0 31,500 31,500 0

260,094 12/05/14 B BUY 6532 1.0000 0 260,094 260,094 0
725,563 12/05/14 B BUY 6533 1.0000 0 725,563 725,563 0
37,188 12/05/14 S SELL 6534 1.0000 0 37,188 37,188 0

BROKER 0800102 MEMO
296,021 12/05/14 S SELL 6537 1.0000 0 296,021 296,021 0
15,300 12/08/14 B BUY 538 1.0000 0 15,300 15,300 0
56,400 12/08/14 O SHORT 3639 1.0000 0 56,400 56,400 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,796,920 12/08/14 S SELL 5240 1.0000 0 1,796,920 1,796,920 0
347,805 12/08/14 S SELL 5241 1.0000 0 347,805 347,805 0
233,450 12/08/14 S SELL 5242 1.0000 0 233,450 233,450 0

1,087,988 12/08/14 S SELL 5245 1.0000 0 1,087,988 1,087,988 0
87,675 12/08/14 B BUY 6593 1.0000 0 87,675 87,675 0
3,355 12/08/14 B BUY 6594 1.0000 0 3,355 3,355 0
9,469 12/08/14 B BUY 6596 1.0000 0 9,469 9,469 0

88,500 12/08/14 S SELL 6603 1.0000 0 88,500 88,500 0
8,969 12/08/14 S SELL 6612 1.0000 0 8,969 8,969 0

381,875 12/08/14 S SELL 6613 1.0000 0 381,875 381,875 0
286,875 12/08/14 B BUY 6616 1.0000 0 286,875 286,875 0
781,078 12/08/14 S SELL 6623 1.0000 0 781,078 781,078 0

BROKER 0800102 MEMO
16,621 12/09/14 O SHORT 3650 1.0000 0 16,621 16,621 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
271,150 12/09/14 B BUY 5253 1.0000 0 271,150 271,150 0
204,440 12/09/14 S SELL 5256 1.0000 0 204,440 204,440 0
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FD495 PAGE 303
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

190,605 12/09/14 S SELL 5257 1.0000 0 190,605 190,605 0
BROKER 0800102 MEMO

2,988,452 12/09/14 B BUY 5264 1.0000 0 2,988,452 2,988,452 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

5,943 12/09/14 B BUY 6595 1.0000 0 5,943 5,943 0
21,305 12/09/14 B BUY 6641 1.0000 0 21,305 21,305 0

122,188 12/09/14 B BUY 6642 1.0000 0 122,188 122,188 0
17,670 12/09/14 S SELL 6648 1.0000 0 17,670 17,670 0
48,500 12/09/14 S SELL 6649 1.0000 0 48,500 48,500 0
44,843 12/09/14 S SELL 6650 1.0000 0 44,843 44,843 0

458,250 12/09/14 S SELL 6651 1.0000 0 458,250 458,250 0
BROKER 0800102 MEMO

879,372 12/09/14 B BUY 6677 1.0000 0 879,372 879,372 0
24,364 12/10/14 O COVER 3661 1.0000 0 24,364 24,364 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,346,360 12/10/14 S SELL 5271 1.0000 0 3,346,360 3,346,360 0
451,950 12/10/14 S SELL 5272 1.0000 0 451,950 451,950 0
336,400 12/10/14 S SELL 5273 1.0000 0 336,400 336,400 0
397,828 12/10/14 B BUY 5283 1.0000 0 397,828 397,828 0
30,773 12/10/14 B BUY 6698 1.0000 0 30,773 30,773 0

180,625 12/10/14 B BUY 6699 1.0000 0 180,625 180,625 0
289,230 12/10/14 S SELL 6706 1.0000 0 289,230 289,230 0
115,000 12/10/14 S SELL 6707 1.0000 0 115,000 115,000 0
125,563 12/10/14 S SELL 6708 1.0000 0 125,563 125,563 0
611,000 12/10/14 S SELL 6709 1.0000 0 611,000 611,000 0
113,915 12/10/14 B BUY 6728 1.0000 0 113,915 113,915 0

BROKER 0800102 MEMO
130,912 12/10/14 B BUY 6730 1.0000 0 130,912 130,912 0
38,791 12/11/14 O COVER 3672 1.0000 0 38,791 38,791 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
484,200 12/11/14 B BUY 5296 1.0000 0 484,200 484,200 0
11,600 12/11/14 B BUY 5297 1.0000 0 11,600 11,600 0
68,775 12/11/14 S SELL 5299 1.0000 0 68,775 68,775 0

4,708,472 12/11/14 B BUY 5304 1.0000 0 4,708,472 4,708,472 0
42,780 12/11/14 B BUY 6752 1.0000 0 42,780 42,780 0
71,750 12/11/14 B BUY 6753 1.0000 0 71,750 71,750 0

129,063 12/11/14 B BUY 6754 1.0000 0 129,063 129,063 0
31,875 12/11/14 B BUY 6755 1.0000 0 31,875 31,875 0

930 12/11/14 S SELL 6761 1.0000 0 930 930 0
18,938 12/11/14 S SELL 6762 1.0000 0 18,938 18,938 0
17,500 12/11/14 S SELL 6763 1.0000 0 17,500 17,500 0

BROKER 0800102 MEMO
434,799 12/11/14 B BUY 6808 1.0000 0 434,799 434,799 0

7,101 12/12/14 O SHORT 3685 1.0000 0 7,101 7,101 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3,626,120 12/12/14 S SELL 5313 1.0000 0 3,626,120 3,626,120 0
683,820 12/12/14 S SELL 5314 1.0000 0 683,820 683,820 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

227,650 12/12/14 S SELL 5315 1.0000 0 227,650 227,650 0
537,751 12/12/14 S SELL 5323 1.0000 0 537,751 537,751 0
40,242 12/12/14 B BUY 6848 1.0000 0 40,242 40,242 0

329,375 12/12/14 B BUY 6849 1.0000 0 329,375 329,375 0
313,410 12/12/14 S SELL 6855 1.0000 0 313,410 313,410 0
174,000 12/12/14 S SELL 6856 1.0000 0 174,000 174,000 0
143,500 12/12/14 S SELL 6857 1.0000 0 143,500 143,500 0
396,406 12/12/14 S SELL 6858 1.0000 0 396,406 396,406 0

BROKER 0800102 MEMO
653 12/12/14 S SELL 6877 1.0000 0 653 653 0

43,663 12/15/14 O SHORT 3698 1.0000 0 43,663 43,663 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

774,720 12/15/14 S SELL 5330 1.0000 0 774,720 774,720 0
569,850 12/15/14 S SELL 5331 1.0000 0 569,850 569,850 0
65,250 12/15/14 S SELL 5332 1.0000 0 65,250 65,250 0

5,287,792 12/15/14 B BUY 5352 1.0000 0 5,287,792 5,287,792 0
80,718 12/15/14 B BUY 6900 1.0000 0 80,718 80,718 0

175,156 12/15/14 B BUY 6901 1.0000 0 175,156 175,156 0
42,500 12/15/14 B BUY 6902 1.0000 0 42,500 42,500 0
66,960 12/15/14 S SELL 6908 1.0000 0 66,960 66,960 0
25,250 12/15/14 S SELL 6909 1.0000 0 25,250 25,250 0

145,000 12/15/14 S SELL 6910 1.0000 0 145,000 145,000 0
4,779 12/15/14 B BUY 6944 1.0000 0 4,779 4,779 0

30,347 12/15/14 S SELL 6947 1.0000 0 30,347 30,347 0
BROKER 0800102 MEMO

244,280 12/15/14 B BUY 6954 1.0000 0 244,280 244,280 0
39,134 12/15/14 B BUY 6966 1.0000 0 39,134 39,134 0
33,185 12/16/14 O SHORT 3718 1.0000 0 33,185 33,185 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
263,310 12/16/14 B BUY 5359 1.0000 0 263,310 263,310 0

1,979,840 12/16/14 S SELL 5361 1.0000 0 1,979,840 1,979,840 0
89,900 12/16/14 S SELL 5362 1.0000 0 89,900 89,900 0

1,692,118 12/16/14 B BUY 5390 1.0000 0 1,692,118 1,692,118 0
13,167 12/16/14 B BUY 5395 1.0000 0 13,167 13,167 0
67,000 12/16/14 B BUY 6983 1.0000 0 67,000 67,000 0

217,813 12/16/14 B BUY 6984 1.0000 0 217,813 217,813 0
171,120 12/16/14 S SELL 6990 1.0000 0 171,120 171,120 0
232,594 12/16/14 S SELL 6991 1.0000 0 232,594 232,594 0
80,718 12/16/14 S SELL 6992 1.0000 0 80,718 80,718 0

BROKER 0800102 MEMO
3,221 12/16/14 B BUY 7019 1.0000 0 3,221 3,221 0

294,078 12/16/14 B BUY 7020 1.0000 0 294,078 294,078 0
129,600 12/17/14 B BUY 427 1.0000 0 129,600 129,600 0
328,510 12/17/14 O SHORT 3730 1.0000 0 328,510 328,510 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
4,637,560 12/17/14 B BUY 5401 1.0000 0 4,637,560 4,637,560 0
575,650 12/17/14 B BUY 5402 1.0000 0 575,650 575,650 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

35,541 12/17/14 S SELL 5413 1.0000 0 35,541 35,541 0
34,116 12/17/14 S SELL 5414 1.0000 0 34,116 34,116 0

1,411,419 12/17/14 B BUY 5420 1.0000 0 1,411,419 1,411,419 0
400,830 12/17/14 B BUY 7037 1.0000 0 400,830 400,830 0
387,656 12/17/14 B BUY 7038 1.0000 0 387,656 387,656 0
116,593 12/17/14 B BUY 7039 1.0000 0 116,593 116,593 0
228,438 12/17/14 S SELL 7044 1.0000 0 228,438 228,438 0

BROKER 0800102 MEMO
542,851 12/17/14 B BUY 7064 1.0000 0 542,851 542,851 0

5,590 12/18/14 O SHORT 3739 1.0000 0 5,590 5,590 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

402,825 12/18/14 B BUY 5415 1.0000 0 402,825 402,825 0
BROKER 0800102 MEMO

5,379,385 12/18/14 B BUY 5427 1.0000 0 5,379,385 5,379,385 0
666,135 12/18/14 B BUY 5428 1.0000 0 666,135 666,135 0
256,650 12/18/14 B BUY 5429 1.0000 0 256,650 256,650 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,514,755 12/18/14 S SELL 5437 1.0000 0 6,514,755 6,514,755 0
102,500 12/18/14 B BUY 7062 1.0000 0 102,500 102,500 0

BROKER 0800102 MEMO
480,810 12/18/14 B BUY 7089 1.0000 0 480,810 480,810 0
161,524 12/18/14 B BUY 7090 1.0000 0 161,524 161,524 0
169,500 12/18/14 B BUY 7091 1.0000 0 169,500 169,500 0
62,782 12/18/14 B BUY 7092 1.0000 0 62,782 62,782 0

297,500 12/18/14 S SELL 7093 1.0000 0 297,500 297,500 0
935,998 12/18/14 S SELL 7115 1.0000 0 935,998 935,998 0
16,519 12/19/14 O COVER 3750 1.0000 0 16,519 16,519 0

749,160 12/19/14 B BUY 5444 1.0000 0 749,160 749,160 0
39,300 12/19/14 B BUY 5445 1.0000 0 39,300 39,300 0
65,250 12/19/14 B BUY 5446 1.0000 0 65,250 65,250 0

6,743,802 12/19/14 S SELL 5458 1.0000 0 6,743,802 6,743,802 0
66,960 12/19/14 B BUY 7137 1.0000 0 66,960 66,960 0
19,383 12/19/14 S SELL 7138 1.0000 0 19,383 19,383 0
10,000 12/19/14 B BUY 7139 1.0000 0 10,000 10,000 0
26,906 12/19/14 B BUY 7140 1.0000 0 26,906 26,906 0

180,625 12/19/14 B BUY 7141 1.0000 0 180,625 180,625 0
140,106 12/19/14 S SELL 7162 1.0000 0 140,106 140,106 0

7,074 12/22/14 O SHORT 3762 1.0000 0 7,074 7,074 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

561,870 12/22/14 B BUY 5467 1.0000 0 561,870 561,870 0
163,095 12/22/14 B BUY 5468 1.0000 0 163,095 163,095 0
78,300 12/22/14 B BUY 5469 1.0000 0 78,300 78,300 0
10,405 12/22/14 S SELL 5470 1.0000 0 10,405 10,405 0

874,772 12/22/14 S SELL 5478 1.0000 0 874,772 874,772 0
50,220 12/22/14 B BUY 7181 1.0000 0 50,220 50,220 0
32,305 12/22/14 B BUY 7182 1.0000 0 32,305 32,305 0
41,500 12/22/14 B BUY 7183 1.0000 0 41,500 41,500 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

26,907 12/22/14 B BUY 7184 1.0000 0 26,907 26,907 0
106,250 12/22/14 B BUY 7185 1.0000 0 106,250 106,250 0

930 12/22/14 S SELL 7190 1.0000 0 930 930 0
BROKER 0800102 MEMO

493,523 12/22/14 S SELL 7209 1.0000 0 493,523 493,523 0
11,392 12/23/14 O SHORT 3775 1.0000 0 11,392 11,392 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
676,325 12/23/14 B BUY 5485 1.0000 0 676,325 676,325 0
42,050 12/23/14 B BUY 5486 1.0000 0 42,050 42,050 0
96,285 12/23/14 S SELL 5488 1.0000 0 96,285 96,285 0

782,932 12/23/14 S SELL 5495 1.0000 0 782,932 782,932 0
1,965 12/23/14 S SELL 5496 1.0000 0 1,965 1,965 0

60,450 12/23/14 B BUY 7222 1.0000 0 60,450 60,450 0
277,820 12/23/14 B BUY 7223 1.0000 0 277,820 277,820 0
62,781 12/23/14 B BUY 7224 1.0000 0 62,781 62,781 0
24,500 12/23/14 S SELL 7227 1.0000 0 24,500 24,500 0

478,125 12/23/14 S SELL 7228 1.0000 0 478,125 478,125 0
BROKER 0800102 MEMO

394,613 12/23/14 S SELL 7244 1.0000 0 394,613 394,613 0
500 12/23/14 S SELL 7245 1.0000 0 500 500 0

6,312 12/24/14 O COVER 3780 1.0000 0 6,312 6,312 0
10,405 12/24/14 S SELL 5502 1.0000 0 10,405 10,405 0

129,690 12/24/14 B BUY 5503 1.0000 0 129,690 129,690 0
65,250 12/24/14 B BUY 5504 1.0000 0 65,250 65,250 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
934,981 12/24/14 S SELL 5508 1.0000 0 934,981 934,981 0

BROKER 0800102 MEMO
930 12/24/14 S SELL 7261 1.0000 0 930 930 0

12,922 12/24/14 B BUY 7262 1.0000 0 12,922 12,922 0
33,000 12/24/14 B BUY 7263 1.0000 0 33,000 33,000 0
17,938 12/24/14 B BUY 7264 1.0000 0 17,938 17,938 0

100,938 12/24/14 B BUY 7265 1.0000 0 100,938 100,938 0
384,009 12/24/14 B BUY 7276 1.0000 0 384,009 384,009 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
561,870 12/26/14 B BUY 5512 1.0000 0 561,870 561,870 0
178,815 12/26/14 B BUY 5513 1.0000 0 178,815 178,815 0
104,400 12/26/14 B BUY 5514 1.0000 0 104,400 104,400 0
50,220 12/26/14 B BUY 7289 1.0000 0 50,220 50,220 0
45,500 12/26/14 B BUY 7290 1.0000 0 45,500 45,500 0
85,000 12/26/14 B BUY 7291 1.0000 0 85,000 85,000 0
19,382 12/26/14 S SELL 7292 1.0000 0 19,382 19,382 0
2,830 12/29/14 O COVER 3794 1.0000 0 2,830 2,830 0

166,480 12/29/14 B BUY 5522 1.0000 0 166,480 166,480 0
53,650 12/29/14 B BUY 5523 1.0000 0 53,650 53,650 0

361,560 12/29/14 S SELL 5526 1.0000 0 361,560 361,560 0
1,010,213 12/29/14 S SELL 5533 1.0000 0 1,010,213 1,010,213 0

14,880 12/29/14 B BUY 7323 1.0000 0 14,880 14,880 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

180,625 12/29/14 B BUY 7324 1.0000 0 180,625 180,625 0
187,368 12/29/14 S SELL 7327 1.0000 0 187,368 187,368 0
92,000 12/29/14 S SELL 7328 1.0000 0 92,000 92,000 0
71,750 12/29/14 S SELL 7329 1.0000 0 71,750 71,750 0

BROKER 0800102 MEMO
336,481 12/29/14 S SELL 7349 1.0000 0 336,481 336,481 0

2,916 12/30/14 O SHORT 3803 1.0000 0 2,916 2,916 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

946,855 12/30/14 S SELL 5540 1.0000 0 946,855 946,855 0
294,750 12/30/14 S SELL 5541 1.0000 0 294,750 294,750 0
95,700 12/30/14 S SELL 5542 1.0000 0 95,700 95,700 0
83,227 12/30/14 B BUY 5551 1.0000 0 83,227 83,227 0
79,688 12/30/14 B BUY 7367 1.0000 0 79,688 79,688 0
84,630 12/30/14 S SELL 7372 1.0000 0 84,630 84,630 0

103,375 12/30/14 S SELL 7373 1.0000 0 103,375 103,375 0
75,000 12/30/14 S SELL 7374 1.0000 0 75,000 75,000 0
35,875 12/30/14 S SELL 7375 1.0000 0 35,875 35,875 0

BROKER 0800102 MEMO
86,190 12/30/14 S SELL 7396 1.0000 0 86,190 86,190 0
26,030 12/31/14 O SHORT 3813 1.0000 0 26,030 26,030 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,528,415 12/31/14 S SELL 5557 1.0000 0 2,528,415 2,528,415 0
210,255 12/31/14 S SELL 5558 1.0000 0 210,255 210,255 0
140,650 12/31/14 S SELL 5559 1.0000 0 140,650 140,650 0

1,563,399 12/31/14 B BUY 5565 1.0000 0 1,563,399 1,563,399 0
225,990 12/31/14 S SELL 7408 1.0000 0 225,990 225,990 0
129,219 12/31/14 S SELL 7409 1.0000 0 129,219 129,219 0
53,500 12/31/14 S SELL 7412 1.0000 0 53,500 53,500 0
26,906 12/31/14 S SELL 7413 1.0000 0 26,906 26,906 0
58,438 12/31/14 B BUY 7414 1.0000 0 58,438 58,438 0

BROKER 0800102 MEMO
127,129 12/31/14 B BUY 7422 1.0000 0 127,129 127,129 0

6,892 01/02/15 O SHORT 3832 1.0000 0 6,892 6,892 0
227 01/02/15 O SHORT 3837 1.0000 0 227 227 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
634,705 01/02/15 S SELL 5573 1.0000 0 634,705 634,705 0
198,465 01/02/15 S SELL 5574 1.0000 0 198,465 198,465 0
123,250 01/02/15 S SELL 5575 1.0000 0 123,250 123,250 0

2,933,785 01/02/15 B BUY 5585 1.0000 0 2,933,785 2,933,785 0
401 01/02/15 S SELL 5594 1.0000 0 401 401 0

255,000 01/02/15 B BUY 7436 1.0000 0 255,000 255,000 0
56,730 01/02/15 S SELL 7439 1.0000 0 56,730 56,730 0

135,679 01/02/15 S SELL 7440 1.0000 0 135,679 135,679 0
50,500 01/02/15 S SELL 7441 1.0000 0 50,500 50,500 0
26,907 01/02/15 S SELL 7442 1.0000 0 26,907 26,907 0

BROKER 0800102 MEMO
15,323 01/02/15 S SELL 7460 1.0000 0 15,323 15,323 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

50 01/02/15 S SELL 7469 1.0000 0 50 50 0
24,055 01/05/15 O SHORT 3850 1.0000 0 24,055 24,055 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,163,120 01/05/15 S SELL 5609 1.0000 0 3,163,120 3,163,120 0
825,300 01/05/15 S SELL 5610 1.0000 0 825,300 825,300 0
189,950 01/05/15 S SELL 5611 1.0000 0 189,950 189,950 0
74,986 01/05/15 B BUY 5628 1.0000 0 74,986 74,986 0
14,459 01/05/15 B BUY 5630 1.0000 0 14,459 14,459 0

810,009 01/05/15 B BUY 5633 1.0000 0 810,009 810,009 0
282,720 01/05/15 S SELL 7498 1.0000 0 282,720 282,720 0
180,906 01/05/15 S SELL 7499 1.0000 0 180,906 180,906 0
210,000 01/05/15 S SELL 7500 1.0000 0 210,000 210,000 0
17,938 01/05/15 S SELL 7501 1.0000 0 17,938 17,938 0

430,313 01/05/15 B BUY 7504 1.0000 0 430,313 430,313 0
BROKER 0800102 MEMO

160,310 01/05/15 B BUY 7525 1.0000 0 160,310 160,310 0
18,774 01/06/15 O COVER 3861 1.0000 0 18,774 18,774 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
37,363 01/06/15 S SELL 5629 1.0000 0 37,363 37,363 0

2,016,700 01/06/15 S SELL 5639 1.0000 0 2,016,700 2,016,700 0
510,230 01/06/15 S SELL 5640 1.0000 0 510,230 510,230 0
284,160 01/06/15 S SELL 5641 1.0000 0 284,160 284,160 0

4,507,202 01/06/15 B BUY 5650 1.0000 0 4,507,202 4,507,202 0
403,750 01/06/15 B BUY 7553 1.0000 0 403,750 403,750 0
199,950 01/06/15 S SELL 7557 1.0000 0 199,950 199,950 0
316,586 01/06/15 S SELL 7558 1.0000 0 316,586 316,586 0
98,500 01/06/15 S SELL 7559 1.0000 0 98,500 98,500 0
80,718 01/06/15 S SELL 7560 1.0000 0 80,718 80,718 0

BROKER 0800102 MEMO
430,025 01/06/15 S SELL 7580 1.0000 0 430,025 430,025 0

5,699 01/07/15 O SHORT 3872 1.0000 0 5,699 5,699 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

188,160 01/07/15 B BUY 5656 1.0000 0 188,160 188,160 0
543,900 01/07/15 B BUY 5657 1.0000 0 543,900 543,900 0

2,363,760 01/07/15 B BUY 5658 1.0000 0 2,363,760 2,363,760 0
3,076,858 01/07/15 B BUY 5666 1.0000 0 3,076,858 3,076,858 0

37,188 01/07/15 B BUY 7598 1.0000 0 37,188 37,188 0
105,000 01/07/15 B BUY 7599 1.0000 0 105,000 105,000 0
234,360 01/07/15 B BUY 7600 1.0000 0 234,360 234,360 0
83,992 01/07/15 S SELL 7602 1.0000 0 83,992 83,992 0
53,813 01/07/15 S SELL 7603 1.0000 0 53,813 53,813 0

BROKER 0800102 MEMO
674,768 01/07/15 B BUY 7624 1.0000 0 674,768 674,768 0
25,466 01/08/15 O COVER 3881 1.0000 0 25,466 25,466 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,320,520 01/08/15 B BUY 5673 1.0000 0 3,320,520 3,320,520 0
619,010 01/08/15 B BUY 5674 1.0000 0 619,010 619,010 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

256,000 01/08/15 B BUY 5675 1.0000 0 256,000 256,000 0
3,219,734 01/08/15 S SELL 5684 1.0000 0 3,219,734 3,219,734 0

17,938 01/08/15 S SELL 7642 1.0000 0 17,938 17,938 0
382,500 01/08/15 S SELL 7643 1.0000 0 382,500 382,500 0
329,220 01/08/15 B BUY 7646 1.0000 0 329,220 329,220 0
77,531 01/08/15 B BUY 7647 1.0000 0 77,531 77,531 0

119,500 01/08/15 B BUY 7648 1.0000 0 119,500 119,500 0
BROKER 0800102 MEMO

438,296 01/08/15 S SELL 7668 1.0000 0 438,296 438,296 0
14,285 01/09/15 O SHORT 3894 1.0000 0 14,285 14,285 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,847,860 01/09/15 S SELL 5692 1.0000 0 1,847,860 1,847,860 0
243,460 01/09/15 S SELL 5693 1.0000 0 243,460 243,460 0
142,080 01/09/15 S SELL 5694 1.0000 0 142,080 142,080 0

4,905,451 01/09/15 S SELL 5701 1.0000 0 4,905,451 4,905,451 0
185,938 01/09/15 B BUY 7686 1.0000 0 185,938 185,938 0
183,210 01/09/15 S SELL 7690 1.0000 0 183,210 183,210 0
232,594 01/09/15 S SELL 7691 1.0000 0 232,594 232,594 0
47,000 01/09/15 S SELL 7692 1.0000 0 47,000 47,000 0
80,719 01/09/15 S SELL 7693 1.0000 0 80,719 80,719 0

BROKER 0800102 MEMO
132,399 01/09/15 B BUY 7716 1.0000 0 132,399 132,399 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
125,800 01/12/15 B BUY 481 1.0000 0 125,800 125,800 0

BROKER 0800102 MEMO
3,998 01/12/15 O COVER 3903 1.0000 0 3,998 3,998 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,210,020 01/12/15 S SELL 5711 1.0000 0 1,210,020 1,210,020 0
134,680 01/12/15 S SELL 5712 1.0000 0 134,680 134,680 0
40,960 01/12/15 S SELL 5713 1.0000 0 40,960 40,960 0

2,869,306 01/12/15 B BUY 5724 1.0000 0 2,869,306 2,869,306 0
302,813 01/12/15 B BUY 7731 1.0000 0 302,813 302,813 0
119,970 01/12/15 S SELL 7732 1.0000 0 119,970 119,970 0
232,594 01/12/15 S SELL 7733 1.0000 0 232,594 232,594 0
26,000 01/12/15 S SELL 7734 1.0000 0 26,000 26,000 0
62,781 01/12/15 S SELL 7735 1.0000 0 62,781 62,781 0
3,036 01/12/15 B BUY 7764 1.0000 0 3,036 3,036 0

16,327 01/12/15 B BUY 7765 1.0000 0 16,327 16,327 0
BROKER 0800102 MEMO

56,597 01/12/15 B BUY 7772 1.0000 0 56,597 56,597 0
10,200 01/13/15 B BUY 648 1.0000 0 10,200 10,200 0
20,936 01/13/15 O SHORT 3914 1.0000 0 20,936 20,936 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
248,640 01/13/15 B BUY 5730 1.0000 0 248,640 248,640 0

6,400 01/13/15 B BUY 5731 1.0000 0 6,400 6,400 0
590,940 01/13/15 S SELL 5733 1.0000 0 590,940 590,940 0

1,214,504 01/13/15 B BUY 5741 1.0000 0 1,214,504 1,214,504 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

42,500 01/13/15 B BUY 7784 1.0000 0 42,500 42,500 0
142,141 01/13/15 S SELL 7786 1.0000 0 142,141 142,141 0
62,782 01/13/15 S SELL 7790 1.0000 0 62,782 62,782 0

BROKER 0800102 MEMO
1,237,778 01/13/15 S SELL 7806 1.0000 0 1,237,778 1,237,778 0

1,572 01/14/15 O SHORT 3925 1.0000 0 1,572 1,572 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

806,680 01/14/15 S SELL 5748 1.0000 0 806,680 806,680 0
157,990 01/14/15 S SELL 5749 1.0000 0 157,990 157,990 0
48,640 01/14/15 S SELL 5750 1.0000 0 48,640 48,640 0

270,358 01/14/15 B BUY 5758 1.0000 0 270,358 270,358 0
170,000 01/14/15 B BUY 7820 1.0000 0 170,000 170,000 0
107,625 01/14/15 S SELL 7823 1.0000 0 107,625 107,625 0

BROKER 0800102 MEMO
505,990 01/14/15 B BUY 7841 1.0000 0 505,990 505,990 0
245,516 01/14/15 S SELL 7842 1.0000 0 245,516 245,516 0
22,695 01/15/15 O SHORT 3938 1.0000 0 22,695 22,695 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
297,850 01/15/15 B BUY 5765 1.0000 0 297,850 297,850 0

1,725,920 01/15/15 S SELL 5766 1.0000 0 1,725,920 1,725,920 0
289,280 01/15/15 S SELL 5767 1.0000 0 289,280 289,280 0

1,150,579 01/15/15 B BUY 5775 1.0000 0 1,150,579 1,150,579 0
185,938 01/15/15 B BUY 7854 1.0000 0 185,938 185,938 0
323,047 01/15/15 S SELL 7857 1.0000 0 323,047 323,047 0
107,625 01/15/15 S SELL 7858 1.0000 0 107,625 107,625 0

BROKER 0800102 MEMO
23,905 01/15/15 S SELL 7875 1.0000 0 23,905 23,905 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,232,440 01/16/15 B BUY 5783 1.0000 0 2,232,440 2,232,440 0
611,240 01/16/15 B BUY 5784 1.0000 0 611,240 611,240 0
261,120 01/16/15 B BUY 5785 1.0000 0 261,120 261,120 0

1,620,025 01/16/15 B BUY 5803 1.0000 0 1,620,025 1,620,025 0
271,359 01/16/15 B BUY 7887 1.0000 0 271,359 271,359 0
80,719 01/16/15 B BUY 7888 1.0000 0 80,719 80,719 0

127,500 01/16/15 S SELL 7892 1.0000 0 127,500 127,500 0
BROKER 0800102 MEMO

10,200 01/20/15 B BUY 672 1.0000 0 10,200 10,200 0
2,747 01/20/15 O COVER 3954 1.0000 0 2,747 2,747 0

11,686 01/20/15 O SHORT 3969 1.0000 0 11,686 11,686 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

365,820 01/20/15 B BUY 5812 1.0000 0 365,820 365,820 0
186,480 01/20/15 B BUY 5813 1.0000 0 186,480 186,480 0
66,560 01/20/15 S SELL 5814 1.0000 0 66,560 66,560 0

3,740,762 01/20/15 S SELL 5822 1.0000 0 3,740,762 3,740,762 0
BROKER 0800102 MEMO

500,024 01/20/15 B BUY 7912 1.0000 0 500,024 500,024 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

38,766 01/20/15 B BUY 7953 1.0000 0 38,766 38,766 0
17,938 01/20/15 B BUY 7954 1.0000 0 17,938 17,938 0

185,938 01/20/15 B BUY 7955 1.0000 0 185,938 185,938 0
BROKER 0800102 MEMO

333,067 01/20/15 B BUY 7972 1.0000 0 333,067 333,067 0
15,300 01/21/15 B BUY 675 1.0000 0 15,300 15,300 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
4,302 01/21/15 O COVER 3979 1.0000 0 4,302 4,302 0

919,240 01/21/15 B BUY 5832 1.0000 0 919,240 919,240 0
315,980 01/21/15 B BUY 5833 1.0000 0 315,980 315,980 0
52,480 01/21/15 S SELL 5834 1.0000 0 52,480 52,480 0

617,078 01/21/15 S SELL 5840 1.0000 0 617,078 617,078 0
167,984 01/21/15 B BUY 7998 1.0000 0 167,984 167,984 0
26,906 01/21/15 B BUY 7999 1.0000 0 26,906 26,906 0

217,813 01/21/15 S SELL 8001 1.0000 0 217,813 217,813 0
BROKER 0800102 MEMO

414,816 01/21/15 S SELL 8016 1.0000 0 414,816 414,816 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

188,700 01/22/15 B BUY 500 1.0000 0 188,700 188,700 0
BROKER 0800102 MEMO

2,898 01/22/15 O SHORT 3992 1.0000 0 2,898 2,898 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,795,240 01/22/15 B BUY 5849 1.0000 0 2,795,240 2,795,240 0
181,300 01/22/15 B BUY 5850 1.0000 0 181,300 181,300 0
335,360 01/22/15 B BUY 5851 1.0000 0 335,360 335,360 0

1,822,749 01/22/15 S SELL 5861 1.0000 0 1,822,749 1,822,749 0
155,063 01/22/15 B BUY 8032 1.0000 0 155,063 155,063 0
53,813 01/22/15 B BUY 8033 1.0000 0 53,813 53,813 0

175,313 01/22/15 S SELL 8035 1.0000 0 175,313 175,313 0
BROKER 0800102 MEMO

661,128 01/22/15 S SELL 8052 1.0000 0 661,128 661,128 0
19,327 01/23/15 O SHORT 4004 1.0000 0 19,327 19,327 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,172,500 01/23/15 S SELL 5869 1.0000 0 1,172,500 1,172,500 0
269,360 01/23/15 S SELL 5870 1.0000 0 269,360 269,360 0
55,040 01/23/15 S SELL 5871 1.0000 0 55,040 55,040 0

4,213,454 01/23/15 S SELL 5878 1.0000 0 4,213,454 4,213,454 0
377,188 01/23/15 B BUY 8064 1.0000 0 377,188 377,188 0
219,672 01/23/15 S SELL 8067 1.0000 0 219,672 219,672 0
71,750 01/23/15 S SELL 8068 1.0000 0 71,750 71,750 0

BROKER 0800102 MEMO
619,994 01/23/15 B BUY 8095 1.0000 0 619,994 619,994 0
13,403 01/26/15 O SHORT 4013 1.0000 0 13,403 13,403 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
909,860 01/26/15 B BUY 5886 1.0000 0 909,860 909,860 0
663,040 01/26/15 B BUY 5887 1.0000 0 663,040 663,040 0
190,720 01/26/15 B BUY 5888 1.0000 0 190,720 190,720 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,312,036 01/26/15 B BUY 5894 1.0000 0 1,312,036 1,312,036 0
122,757 01/26/15 B BUY 8104 1.0000 0 122,757 122,757 0
62,782 01/26/15 B BUY 8105 1.0000 0 62,782 62,782 0
26,563 01/26/15 S SELL 8108 1.0000 0 26,563 26,563 0

1,175,828 01/26/15 S SELL 8120 1.0000 0 1,175,828 1,175,828 0
796,186 01/26/15 O SHORT 8121 1.0000 0 796,186 796,186 0

BROKER 0800102 MEMO
68,000 01/27/15 B BUY 693 1.0000 0 68,000 68,000 0
4,873 01/27/15 O SHORT 4024 1.0000 0 4,873 4,873 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
36,260 01/27/15 B BUY 5902 1.0000 0 36,260 36,260 0

2,213,680 01/27/15 S SELL 5904 1.0000 0 2,213,680 2,213,680 0
49,920 01/27/15 S SELL 5905 1.0000 0 49,920 49,920 0

1,866,764 01/27/15 S SELL 5915 1.0000 0 1,866,764 1,866,764 0
77,531 01/27/15 O SHORT 8133 1.0000 0 77,531 77,531 0
35,875 01/27/15 O SHORT 8134 1.0000 0 35,875 35,875 0
26,563 01/27/15 O SHORT 8135 1.0000 0 26,563 26,563 0
67,757 01/27/15 O COVER 8151 1.0000 0 67,757 67,757 0

BROKER 0800102 MEMO
401 01/28/15 O COVER 4035 1.0000 0 401 401 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
86,820 01/28/15 B BUY 5914 1.0000 0 86,820 86,820 0

4,118,400 01/28/15 S SELL 5923 1.0000 0 4,118,400 4,118,400 0
714,840 01/28/15 S SELL 5924 1.0000 0 714,840 714,840 0
330,240 01/28/15 S SELL 5925 1.0000 0 330,240 330,240 0

3,467,333 01/28/15 B BUY 5939 1.0000 0 3,467,333 3,467,333 0
381,195 01/28/15 O SHORT 8164 1.0000 0 381,195 381,195 0
89,688 01/28/15 O SHORT 8165 1.0000 0 89,688 89,688 0

531,250 01/28/15 O COVER 8166 1.0000 0 531,250 531,250 0
355,216 01/28/15 O SHORT 8177 1.0000 0 355,216 355,216 0

BROKER 0800102 MEMO
14,301 01/29/15 O COVER 4047 1.0000 0 14,301 14,301 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
21,781 01/29/15 S SELL 5937 1.0000 0 21,781 21,781 0

206 01/29/15 B BUY 5938 1.0000 0 206 206 0
3,016,835 01/29/15 B BUY 5948 1.0000 0 3,016,835 3,016,835 0
746,605 01/29/15 B BUY 5949 1.0000 0 746,605 746,605 0
258,560 01/29/15 B BUY 5950 1.0000 0 258,560 258,560 0

6,107,718 01/29/15 B BUY 5954 1.0000 0 6,107,718 6,107,718 0
122,757 01/29/15 O COVER 8188 1.0000 0 122,757 122,757 0
26,906 01/29/15 O COVER 8189 1.0000 0 26,906 26,906 0

148,750 01/29/15 O SHORT 8191 1.0000 0 148,750 148,750 0
11,288 01/29/15 O COVER 8202 1.0000 0 11,288 11,288 0

BROKER 0800102 MEMO
1,980 01/30/15 O SHORT 4050 1.0000 0 1,980 1,980 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,375,715 01/30/15 S SELL 5976 1.0000 0 3,375,715 3,375,715 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

851,295 01/30/15 S SELL 5977 1.0000 0 851,295 851,295 0
366,080 01/30/15 S SELL 5980 1.0000 0 366,080 366,080 0

4,200,634 01/30/15 S SELL 5986 1.0000 0 4,200,634 4,200,634 0
381,195 01/30/15 O SHORT 8231 1.0000 0 381,195 381,195 0
125,563 01/30/15 O SHORT 8234 1.0000 0 125,563 125,563 0
334,688 01/30/15 O COVER 8235 1.0000 0 334,688 334,688 0
32,789 01/30/15 O SHORT 8239 1.0000 0 32,789 32,789 0

BROKER 0800102 MEMO
32,640 02/02/15 B BUY 722 1.0000 0 32,640 32,640 0

426 02/02/15 O SHORT 4078 1.0000 0 426 426 0
11,316 02/02/15 O SHORT 4079 1.0000 0 11,316 11,316 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,218,705 02/02/15 B BUY 5996 1.0000 0 3,218,705 3,218,705 0
611,610 02/02/15 B BUY 5997 1.0000 0 611,610 611,610 0
162,560 02/02/15 B BUY 5998 1.0000 0 162,560 162,560 0

4,736,567 02/02/15 B BUY 6004 1.0000 0 4,736,567 4,736,567 0
706 02/02/15 S SELL 6005 1.0000 0 706 706 0

6,461 02/02/15 O SHORT 8252 1.0000 0 6,461 6,461 0
8,968 02/02/15 O SHORT 8253 1.0000 0 8,968 8,968 0
5,313 02/02/15 O SHORT 8254 1.0000 0 5,313 5,313 0

91,433 02/02/15 O COVER 8265 1.0000 0 91,433 91,433 0
399 02/02/15 O SHORT 8282 1.0000 0 399 399 0

BROKER 0800102 MEMO
5,755 02/03/15 O COVER 4090 1.0000 0 5,755 5,755 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,803,750 02/03/15 B BUY 6029 1.0000 0 2,803,750 2,803,750 0
812,725 02/03/15 B BUY 6030 1.0000 0 812,725 812,725 0
263,680 02/03/15 B BUY 6032 1.0000 0 263,680 263,680 0

BROKER 0800102 MEMO
4,372,698 02/03/15 S SELL 6040 1.0000 0 4,372,698 4,372,698 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
374,734 02/03/15 O COVER 8294 1.0000 0 374,734 374,734 0
80,718 02/03/15 O COVER 8295 1.0000 0 80,718 80,718 0

621,563 02/03/15 O SHORT 8297 1.0000 0 621,563 621,563 0
259,487 02/03/15 O COVER 8308 1.0000 0 259,487 259,487 0

BROKER 0800102 MEMO
1,267 02/04/15 O COVER 4099 1.0000 0 1,267 1,267 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,345,800 02/04/15 S SELL 6051 1.0000 0 1,345,800 1,345,800 0
449,065 02/04/15 S SELL 6052 1.0000 0 449,065 449,065 0
101,120 02/04/15 S SELL 6053 1.0000 0 101,120 101,120 0

4,182,376 02/04/15 S SELL 6058 1.0000 0 4,182,376 4,182,376 0
38,766 02/04/15 O COVER 8319 1.0000 0 38,766 38,766 0
26,907 02/04/15 O COVER 8320 1.0000 0 26,907 26,907 0
53,125 02/04/15 O SHORT 8322 1.0000 0 53,125 53,125 0
56,943 02/04/15 O COVER 8333 1.0000 0 56,943 56,943 0

BROKER 0800102 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

4,580 02/05/15 O SHORT 4110 1.0000 0 4,580 4,580 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,803,750 02/05/15 B BUY 6067 1.0000 0 2,803,750 2,803,750 0
710,790 02/05/15 B BUY 6068 1.0000 0 710,790 710,790 0
215,040 02/05/15 B BUY 6069 1.0000 0 215,040 215,040 0

BROKER 0800102 MEMO
1,883,262 02/05/15 B BUY 6075 1.0000 0 1,883,262 1,883,262 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
25,844 02/05/15 O COVER 8344 1.0000 0 25,844 25,844 0
17,938 02/05/15 O COVER 8345 1.0000 0 17,938 17,938 0

175,313 02/05/15 O SHORT 8347 1.0000 0 175,313 175,313 0
128,876 02/05/15 O SHORT 8358 1.0000 0 128,876 128,876 0

BROKER 0800102 MEMO
3,415 02/06/15 O COVER 4123 1.0000 0 3,415 3,415 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
224,300 02/06/15 S SELL 6085 1.0000 0 224,300 224,300 0
622,630 02/06/15 S SELL 6086 1.0000 0 622,630 622,630 0

3,840 02/06/15 S SELL 6087 1.0000 0 3,840 3,840 0
BROKER 0800102 MEMO

3,911,814 02/06/15 S SELL 6094 1.0000 0 3,911,814 3,911,814 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

704,243 02/06/15 O COVER 8368 1.0000 0 704,243 704,243 0
467,500 02/06/15 O SHORT 8371 1.0000 0 467,500 467,500 0
146,920 02/06/15 O COVER 8380 1.0000 0 146,920 146,920 0
295,968 02/06/15 O COVER 8389 1.0000 0 295,968 295,968 0

BROKER 0800102 MEMO
251,600 02/09/15 B BUY 549 1.0000 0 251,600 251,600 0
22,782 02/09/15 O COVER 4134 1.0000 0 22,782 22,782 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,200,005 02/09/15 S SELL 6102 1.0000 0 1,200,005 1,200,005 0
261,725 02/09/15 S SELL 6103 1.0000 0 261,725 261,725 0
113,920 02/09/15 S SELL 6104 1.0000 0 113,920 113,920 0
937,031 02/09/15 B BUY 6111 1.0000 0 937,031 937,031 0
83,992 02/09/15 O COVER 8400 1.0000 0 83,992 83,992 0
8,968 02/09/15 O SHORT 8402 1.0000 0 8,968 8,968 0

21,250 02/09/15 O SHORT 8403 1.0000 0 21,250 21,250 0
BROKER 0800102 MEMO

687,010 02/09/15 O SHORT 8413 1.0000 0 687,010 687,010 0
10,446 02/10/15 O COVER 4143 1.0000 0 10,446 10,446 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,220,570 02/10/15 B BUY 6119 1.0000 0 2,220,570 2,220,570 0
451,820 02/10/15 B BUY 6120 1.0000 0 451,820 451,820 0
67,840 02/10/15 B BUY 6121 1.0000 0 67,840 67,840 0

1,729,845 02/10/15 B BUY 6127 1.0000 0 1,729,845 1,729,845 0
103,375 02/10/15 O COVER 8429 1.0000 0 103,375 103,375 0
26,906 02/10/15 O COVER 8430 1.0000 0 26,906 26,906 0

239,063 02/10/15 O SHORT 8432 1.0000 0 239,063 239,063 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
274,506 02/10/15 O SHORT 8439 1.0000 0 274,506 274,506 0
14,484 02/11/15 O COVER 4156 1.0000 0 14,484 14,484 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
392,525 02/11/15 B BUY 6135 1.0000 0 392,525 392,525 0
10,240 02/11/15 B BUY 6136 1.0000 0 10,240 10,240 0

292,030 02/11/15 S SELL 6138 1.0000 0 292,030 292,030 0
BROKER 0800102 MEMO

2,893,567 02/11/15 S SELL 6144 1.0000 0 2,893,567 2,893,567 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

26,563 02/11/15 O COVER 8445 1.0000 0 26,563 26,563 0
8,968 02/11/15 O SHORT 8447 1.0000 0 8,968 8,968 0

BROKER 0800102 MEMO
134,312 02/11/15 O COVER 8452 1.0000 0 134,312 134,312 0

1,093 02/12/15 O SHORT 4165 1.0000 0 1,093 1,093 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,063,560 02/12/15 B BUY 6153 1.0000 0 2,063,560 2,063,560 0
796,195 02/12/15 B BUY 6154 1.0000 0 796,195 796,195 0
160,000 02/12/15 B BUY 6155 1.0000 0 160,000 160,000 0

BROKER 0800102 MEMO
106,070 02/12/15 S SELL 6160 1.0000 0 106,070 106,070 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
109,836 02/12/15 O SHORT 8464 1.0000 0 109,836 109,836 0
53,813 02/12/15 O SHORT 8465 1.0000 0 53,813 53,813 0
42,500 02/12/15 O SHORT 8466 1.0000 0 42,500 42,500 0

BROKER 0800102 MEMO
3,962 02/12/15 O SHORT 8477 1.0000 0 3,962 3,962 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,054,210 02/13/15 B BUY 6172 1.0000 0 1,054,210 1,054,210 0
341,620 02/13/15 B BUY 6173 1.0000 0 341,620 341,620 0
104,960 02/13/15 B BUY 6174 1.0000 0 104,960 104,960 0

BROKER 0800102 MEMO
3,261,801 02/13/15 S SELL 6186 1.0000 0 3,261,801 3,261,801 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
64,609 02/13/15 O COVER 8500 1.0000 0 64,609 64,609 0
8,968 02/13/15 O COVER 8501 1.0000 0 8,968 8,968 0

228,438 02/13/15 O SHORT 8503 1.0000 0 228,438 228,438 0
BROKER 0800102 MEMO

70,021 02/13/15 O COVER 8523 1.0000 0 70,021 70,021 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

125,800 02/17/15 B BUY 570 1.0000 0 125,800 125,800 0
BROKER 0800102 MEMO

9,737 02/17/15 O SHORT 4190 1.0000 0 9,737 9,737 0
1,025 02/17/15 O COVER 4209 1.0000 0 1,025 1,025 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
269,160 02/17/15 B BUY 6198 1.0000 0 269,160 269,160 0
126,730 02/17/15 B BUY 6199 1.0000 0 126,730 126,730 0

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD495 PAGE 316
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

23,040 02/17/15 B BUY 6200 1.0000 0 23,040 23,040 0
BROKER 0800102 MEMO

1,650,482 02/17/15 S SELL 6207 1.0000 0 1,650,482 1,650,482 0
1 02/17/15 O COVER 8543 1.0000 0 1 1 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
400,578 02/17/15 O COVER 8578 1.0000 0 400,578 400,578 0
71,749 02/17/15 O COVER 8579 1.0000 0 71,749 71,749 0

536,563 02/17/15 O SHORT 8580 1.0000 0 536,563 536,563 0
BROKER 0800102 MEMO

287,020 02/17/15 O COVER 8591 1.0000 0 287,020 287,020 0
13,765 02/18/15 O COVER 4218 1.0000 0 13,765 13,765 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
305,805 02/18/15 B BUY 6215 1.0000 0 305,805 305,805 0
28,160 02/18/15 B BUY 6216 1.0000 0 28,160 28,160 0
56,075 02/18/15 S SELL 6218 1.0000 0 56,075 56,075 0

BROKER 0800102 MEMO
421,702 02/18/15 S SELL 6223 1.0000 0 421,702 421,702 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
228,438 02/18/15 O COVER 8608 1.0000 0 228,438 228,438 0
432,883 02/18/15 O SHORT 8610 1.0000 0 432,883 432,883 0
170,406 02/18/15 O SHORT 8611 1.0000 0 170,406 170,406 0
51,374 02/18/15 O SHORT 8625 1.0000 0 51,374 51,374 0

BROKER 0800102 MEMO
5,765 02/19/15 O COVER 4229 1.0000 0 5,765 5,765 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
35,815 02/19/15 B BUY 6232 1.0000 0 35,815 35,815 0
26,880 02/19/15 B BUY 6233 1.0000 0 26,880 26,880 0
11,215 02/19/15 S SELL 6235 1.0000 0 11,215 11,215 0

BROKER 0800102 MEMO
270,916 02/19/15 S SELL 6240 1.0000 0 270,916 270,916 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
213,211 02/19/15 O COVER 8641 1.0000 0 213,211 213,211 0
53,813 02/19/15 O COVER 8642 1.0000 0 53,813 53,813 0

180,625 02/19/15 O SHORT 8645 1.0000 0 180,625 180,625 0
203,698 02/19/15 O COVER 8656 1.0000 0 203,698 203,698 0

BROKER 0800102 MEMO
10,934 02/20/15 O SHORT 4240 1.0000 0 10,934 10,934 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,323,370 02/20/15 B BUY 6249 1.0000 0 1,323,370 1,323,370 0
490,390 02/20/15 B BUY 6250 1.0000 0 490,390 490,390 0

7,680 02/20/15 B BUY 6251 1.0000 0 7,680 7,680 0
BROKER 0800102 MEMO

90,159 02/20/15 S SELL 6257 1.0000 0 90,159 90,159 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

122,757 02/20/15 O COVER 8670 1.0000 0 122,757 122,757 0
53,813 02/20/15 O COVER 8671 1.0000 0 53,813 53,813 0
31,875 02/20/15 O SHORT 8674 1.0000 0 31,875 31,875 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

250,819 02/20/15 O SHORT 8685 1.0000 0 250,819 250,819 0
BROKER 0800102 MEMO

12,023 02/23/15 O SHORT 4254 1.0000 0 12,023 12,023 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

34,560 02/23/15 B BUY 6267 1.0000 0 34,560 34,560 0
44,860 02/23/15 S SELL 6268 1.0000 0 44,860 44,860 0

181,830 02/23/15 S SELL 6269 1.0000 0 181,830 181,830 0
BROKER 0800102 MEMO

1,828,293 02/23/15 S SELL 6274 1.0000 0 1,828,293 1,828,293 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

403,750 02/23/15 O COVER 8698 1.0000 0 403,750 403,750 0
251,976 02/23/15 O SHORT 8701 1.0000 0 251,976 251,976 0
98,657 02/23/15 O SHORT 8702 1.0000 0 98,657 98,657 0
1,597 02/23/15 O SHORT 8719 1.0000 0 1,597 1,597 0
3,827 02/23/15 O COVER 8721 1.0000 0 3,827 3,827 0

171,747 02/23/15 O SHORT 8723 1.0000 0 171,747 171,747 0
BROKER 0800102 MEMO

13,433 02/24/15 O SHORT 4276 1.0000 0 13,433 13,433 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

785,050 02/24/15 B BUY 6283 1.0000 0 785,050 785,050 0
297,540 02/24/15 B BUY 6284 1.0000 0 297,540 297,540 0
25,600 02/24/15 B BUY 6285 1.0000 0 25,600 25,600 0

BROKER 0800102 MEMO
19,612 02/24/15 S SELL 6291 1.0000 0 19,612 19,612 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
20,200 02/24/15 O SHORT 8720 1.0000 0 20,200 20,200 0
8,431 02/24/15 O COVER 8722 1.0000 0 8,431 8,431 0

265,625 02/24/15 O COVER 8737 1.0000 0 265,625 265,625 0
374,734 02/24/15 O SHORT 8740 1.0000 0 374,734 374,734 0
161,438 02/24/15 O SHORT 8741 1.0000 0 161,438 161,438 0
46,899 02/24/15 O COVER 8762 1.0000 0 46,899 46,899 0

833 02/24/15 O COVER 8765 1.0000 0 833 833 0
BROKER 0800102 MEMO

11,763 02/25/15 O SHORT 4287 1.0000 0 11,763 11,763 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

27,550 02/25/15 B BUY 6299 1.0000 0 27,550 27,550 0
392,525 02/25/15 S SELL 6301 1.0000 0 392,525 392,525 0
32,305 02/25/15 O COVER 8779 1.0000 0 32,305 32,305 0
17,937 02/25/15 O COVER 8780 1.0000 0 17,937 17,937 0

127,500 02/25/15 O COVER 8781 1.0000 0 127,500 127,500 0
232,603 02/25/15 O COVER 8793 1.0000 0 232,603 232,603 0

BROKER 0800102 MEMO
8,483 02/26/15 O SHORT 4300 1.0000 0 8,483 8,483 0

1,239,688 02/26/15 S SELL 6306 1.0000 0 1,239,688 1,239,688 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

67,840 02/26/15 B BUY 6316 1.0000 0 67,840 67,840 0
33,645 02/26/15 S SELL 6317 1.0000 0 33,645 33,645 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

165,300 02/26/15 S SELL 6318 1.0000 0 165,300 165,300 0
BROKER 0800102 MEMO

330,033 02/26/15 B BUY 6325 1.0000 0 330,033 330,033 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

245,516 02/26/15 O COVER 8805 1.0000 0 245,516 245,516 0
98,657 02/26/15 O COVER 8806 1.0000 0 98,657 98,657 0

196,563 02/26/15 O SHORT 8809 1.0000 0 196,563 196,563 0
214,599 02/26/15 O SHORT 8819 1.0000 0 214,599 214,599 0

BROKER 0800102 MEMO
15,789 02/27/15 O SHORT 4301 1.0000 0 15,789 15,789 0
9,449 02/27/15 S SELL 6326 1.0000 0 9,449 9,449 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
796,265 02/27/15 S SELL 6334 1.0000 0 796,265 796,265 0
41,325 02/27/15 S SELL 6335 1.0000 0 41,325 41,325 0
78,080 02/27/15 S SELL 6338 1.0000 0 78,080 78,080 0

103,375 02/27/15 O SHORT 8841 1.0000 0 103,375 103,375 0
62,782 02/27/15 O SHORT 8846 1.0000 0 62,782 62,782 0
69,063 02/27/15 O COVER 8847 1.0000 0 69,063 69,063 0

426,934 02/27/15 O SHORT 8851 1.0000 0 426,934 426,934 0
BROKER 0800102 MEMO

7,276 03/02/15 O COVER 4324 1.0000 0 7,276 7,276 0
398 03/02/15 O SHORT 4325 1.0000 0 398 398 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
99,840 03/02/15 B BUY 6353 1.0000 0 99,840 99,840 0

157,035 03/02/15 B BUY 6354 1.0000 0 157,035 157,035 0
1,244,865 03/02/15 B BUY 6355 1.0000 0 1,244,865 1,244,865 0

BROKER 0800102 MEMO
894,933 03/02/15 B BUY 6359 1.0000 0 894,933 894,933 0

654 03/02/15 S SELL 6368 1.0000 0 654 654 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

430,313 03/02/15 O SHORT 8872 1.0000 0 430,313 430,313 0
98,657 03/02/15 O COVER 8874 1.0000 0 98,657 98,657 0

303,664 03/02/15 O COVER 8875 1.0000 0 303,664 303,664 0
134,412 03/02/15 O COVER 8887 1.0000 0 134,412 134,412 0

1,629 03/02/15 O SHORT 8894 1.0000 0 1,629 1,629 0
BROKER 0800102 MEMO

5,285 03/03/15 O COVER 4340 1.0000 0 5,285 5,285 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,020,565 03/03/15 S SELL 6389 1.0000 0 1,020,565 1,020,565 0
349,885 03/03/15 S SELL 6390 1.0000 0 349,885 349,885 0
87,040 03/03/15 S SELL 6391 1.0000 0 87,040 87,040 0
9,494 03/03/15 S SELL 6411 1.0000 0 9,494 9,494 0
9,165 03/03/15 S SELL 6412 1.0000 0 9,165 9,165 0
2,487 03/03/15 B BUY 6413 1.0000 0 2,487 2,487 0

1,523,165 03/03/15 S SELL 6421 1.0000 0 1,523,165 1,523,165 0
155,063 03/03/15 O COVER 8921 1.0000 0 155,063 155,063 0
53,813 03/03/15 O COVER 8922 1.0000 0 53,813 53,813 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

132,813 03/03/15 O SHORT 8923 1.0000 0 132,813 132,813 0
124,844 03/03/15 O COVER 8934 1.0000 0 124,844 124,844 0

BROKER 0800102 MEMO
300,000 03/04/15 B BUY 1003 1.0000 0 300,000 300,000 0
17,944 03/04/15 O COVER 4359 1.0000 0 17,944 17,944 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
844,110 03/04/15 S SELL 6428 1.0000 0 844,110 844,110 0
212,135 03/04/15 S SELL 6429 1.0000 0 212,135 212,135 0
46,080 03/04/15 S SELL 6430 1.0000 0 46,080 46,080 0
3,476 03/04/15 S SELL 6439 1.0000 0 3,476 3,476 0
3,013 03/04/15 B BUY 6440 1.0000 0 3,013 3,013 0
3,560 03/04/15 B BUY 6441 1.0000 0 3,560 3,560 0

BROKER 0800102 MEMO
287,375 03/04/15 S SELL 6442 1.0000 0 287,375 287,375 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
90,453 03/04/15 O SHORT 8948 1.0000 0 90,453 90,453 0
35,875 03/04/15 O SHORT 8949 1.0000 0 35,875 35,875 0
31,875 03/04/15 O SHORT 8950 1.0000 0 31,875 31,875 0

266,263 03/04/15 O SHORT 8961 1.0000 0 266,263 266,263 0
BROKER 0800102 MEMO

11,034 03/05/15 O COVER 4370 1.0000 0 11,034 11,034 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

305,600 03/05/15 B BUY 6450 1.0000 0 305,600 305,600 0
137,750 03/05/15 B BUY 6451 1.0000 0 137,750 137,750 0
47,360 03/05/15 B BUY 6452 1.0000 0 47,360 47,360 0
1,212 03/05/15 B BUY 6461 1.0000 0 1,212 1,212 0
4,344 03/05/15 S SELL 6462 1.0000 0 4,344 4,344 0

571 03/05/15 S SELL 6463 1.0000 0 571 571 0
587,780 03/05/15 B BUY 6464 1.0000 0 587,780 587,780 0
21,250 03/05/15 O COVER 8973 1.0000 0 21,250 21,250 0

122,757 03/05/15 O SHORT 8976 1.0000 0 122,757 122,757 0
62,782 03/05/15 O SHORT 8977 1.0000 0 62,782 62,782 0

580,745 03/05/15 O COVER 8990 1.0000 0 580,745 580,745 0
BROKER 0800102 MEMO

17,044 03/06/15 O SHORT 4381 1.0000 0 17,044 17,044 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,690,590 03/06/15 S SELL 6472 1.0000 0 2,690,590 2,690,590 0
727,320 03/06/15 S SELL 6473 1.0000 0 727,320 727,320 0
128,310 03/06/15 S SELL 6474 1.0000 0 128,310 128,310 0

BROKER 0800102 MEMO
998,326 03/06/15 S SELL 6481 1.0000 0 998,326 998,326 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,797 03/06/15 S SELL 6482 1.0000 0 1,797 1,797 0
2,555 03/06/15 B BUY 6483 1.0000 0 2,555 2,555 0

516,875 03/06/15 O COVER 9003 1.0000 0 516,875 516,875 0
224,219 03/06/15 O COVER 9004 1.0000 0 224,219 224,219 0
573,750 03/06/15 O SHORT 9006 1.0000 0 573,750 573,750 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

130,980 03/06/15 O COVER 9018 1.0000 0 130,980 130,980 0
17,207 03/09/15 O COVER 4392 1.0000 0 17,207 17,207 0

642,390 03/09/15 B BUY 6489 1.0000 0 642,390 642,390 0
118,465 03/09/15 B BUY 6490 1.0000 0 118,465 118,465 0

BROKER 0800102 MEMO
3,336,926 03/09/15 B BUY 6495 1.0000 0 3,336,926 3,336,926 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
196,563 03/09/15 O COVER 9033 1.0000 0 196,563 196,563 0
180,906 03/09/15 O SHORT 9035 1.0000 0 180,906 180,906 0
89,688 03/09/15 O SHORT 9036 1.0000 0 89,688 89,688 0

556,536 03/09/15 O SHORT 9053 1.0000 0 556,536 556,536 0
BROKER 0800102 MEMO

7,587 03/10/15 O SHORT 4403 1.0000 0 7,587 7,587 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3,332,980 03/10/15 S SELL 6501 1.0000 0 3,332,980 3,332,980 0
1,140,570 03/10/15 S SELL 6502 1.0000 0 1,140,570 1,140,570 0

BROKER 0800102 MEMO
639,514 03/10/15 S SELL 6505 1.0000 0 639,514 639,514 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
371,875 03/10/15 O COVER 9085 1.0000 0 371,875 371,875 0
180,906 03/10/15 O SHORT 9086 1.0000 0 180,906 180,906 0
44,844 03/10/15 O SHORT 9087 1.0000 0 44,844 44,844 0

BROKER 0800102 MEMO
379,091 03/10/15 O COVER 9099 1.0000 0 379,091 379,091 0
300,000 03/11/15 S SELL 1542 1.0000 0 300,000 300,000 0
27,687 03/11/15 O SHORT 4414 1.0000 0 27,687 27,687 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
126,730 03/11/15 B BUY 6512 1.0000 0 126,730 126,730 0
223,440 03/11/15 S SELL 6513 1.0000 0 223,440 223,440 0

BROKER 0800102 MEMO
4,760,910 03/11/15 B BUY 6516 1.0000 0 4,760,910 4,760,910 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,461 03/11/15 O COVER 9112 1.0000 0 6,461 6,461 0

175,313 03/11/15 O COVER 9113 1.0000 0 175,313 175,313 0
BROKER 0800102 MEMO

384,996 03/11/15 O SHORT 9141 1.0000 0 384,996 384,996 0
158,100 03/12/15 S SELL 847 1.0000 0 158,100 158,100 0
12,917 03/12/15 O SHORT 4427 1.0000 0 12,917 12,917 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,280,950 03/12/15 B BUY 6523 1.0000 0 2,280,950 2,280,950 0
641,915 03/12/15 B BUY 6524 1.0000 0 641,915 641,915 0

BROKER 0800102 MEMO
12,171 03/12/15 S SELL 6528 1.0000 0 12,171 12,171 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
31,875 03/12/15 O COVER 9155 1.0000 0 31,875 31,875 0

148,601 03/12/15 O SHORT 9156 1.0000 0 148,601 148,601 0
71,750 03/12/15 O SHORT 9157 1.0000 0 71,750 71,750 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

487 03/12/15 O COVER 9171 1.0000 0 487 487 0
BROKER 0800102 MEMO

83,974 03/12/15 O COVER 9174 1.0000 0 83,974 83,974 0
BROKER 9011568 MERRILL LYNCH

9,779 03/13/15 O SHORT 4438 1.0000 0 9,779 9,779 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,322,020 03/13/15 S SELL 6534 1.0000 0 1,322,020 1,322,020 0
297,540 03/13/15 S SELL 6535 1.0000 0 297,540 297,540 0

BROKER 9011568 MERRILL LYNCH
2,966,886 03/13/15 S SELL 6540 1.0000 0 2,966,886 2,966,886 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
0 03/13/15 O SHORT 9172 1.0000 0 0 0 0

17,812 03/13/15 O SHORT 9192 1.0000 0 17,812 17,812 0
63,750 03/13/15 O SHORT 9193 1.0000 0 63,750 63,750 0

BROKER 9011568 MERRILL LYNCH
454,309 03/13/15 O SHORT 9206 1.0000 0 454,309 454,309 0

BROKER 0800102 MEMO
3,829 03/16/15 O COVER 4447 1.0000 0 3,829 3,829 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,485,770 03/16/15 B BUY 6545 1.0000 0 2,485,770 2,485,770 0
556,510 03/16/15 B BUY 6546 1.0000 0 556,510 556,510 0

BROKER 0800102 MEMO
5,986,188 03/16/15 B BUY 6571 1.0000 0 5,986,188 5,986,188 0
6,015,009 03/16/15 S SELL 6572 1.0000 0 6,015,009 6,015,009 0
1,663,672 03/16/15 B BUY 6573 1.0000 0 1,663,672 1,663,672 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
69,063 03/16/15 O COVER 9218 1.0000 0 69,063 69,063 0
64,609 03/16/15 O SHORT 9221 1.0000 0 64,609 64,609 0
5,161 03/17/15 O SHORT 4458 1.0000 0 5,161 5,161 0

BROKER 0800102 MEMO
9,310 03/17/15 B BUY 6575 1.0000 0 9,310 9,310 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
223,440 03/17/15 S SELL 6581 1.0000 0 223,440 223,440 0
96,425 03/17/15 S SELL 6582 1.0000 0 96,425 96,425 0

3,195,876 03/17/15 S SELL 6585 1.0000 0 3,195,876 3,195,876 0
BROKER 0800102 MEMO

27,379 03/17/15 O COVER 9255 1.0000 0 27,379 27,379 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

29,687 03/17/15 O COVER 9277 1.0000 0 29,687 29,687 0
286,875 03/17/15 O COVER 9278 1.0000 0 286,875 286,875 0
51,688 03/17/15 O SHORT 9281 1.0000 0 51,688 51,688 0

BROKER 0800102 MEMO
20,845 03/18/15 O COVER 4469 1.0000 0 20,845 20,845 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,457,840 03/18/15 B BUY 6592 1.0000 0 2,457,840 2,457,840 0
1,066,185 03/18/15 B BUY 6593 1.0000 0 1,066,185 1,066,185 0

BROKER 0800102 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

279,822 03/18/15 B BUY 6596 1.0000 0 279,822 279,822 0
179,806 03/18/15 O SHORT 9314 1.0000 0 179,806 179,806 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
371,875 03/18/15 O COVER 9328 1.0000 0 371,875 371,875 0
607,328 03/18/15 O SHORT 9331 1.0000 0 607,328 607,328 0
195,937 03/18/15 O SHORT 9332 1.0000 0 195,937 195,937 0

BROKER 0800102 MEMO
541,675 03/18/15 O SHORT 9343 1.0000 0 541,675 541,675 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,487 03/19/15 O COVER 4482 1.0000 0 3,487 3,487 0

1,024,100 03/19/15 S SELL 6603 1.0000 0 1,024,100 1,024,100 0
658,445 03/19/15 S SELL 6604 1.0000 0 658,445 658,445 0

BROKER 0800102 MEMO
3,550,115 03/19/15 S SELL 6609 1.0000 0 3,550,115 3,550,115 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
232,594 03/19/15 O COVER 9355 1.0000 0 232,594 232,594 0
89,062 03/19/15 O COVER 9356 1.0000 0 89,062 89,062 0
10,625 03/19/15 O SHORT 9361 1.0000 0 10,625 10,625 0

BROKER 0929547 GOLDMAN SACHS & CO
431,030 03/19/15 O COVER 9375 1.0000 0 431,030 431,030 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
28,890 03/20/15 O SHORT 4491 1.0000 0 28,890 28,890 0

1,638,560 03/20/15 B BUY 6616 1.0000 0 1,638,560 1,638,560 0
1,203,935 03/20/15 B BUY 6617 1.0000 0 1,203,935 1,203,935 0
1,737,809 03/20/15 B BUY 6620 1.0000 0 1,737,809 1,737,809 0
175,313 03/20/15 O COVER 9385 1.0000 0 175,313 175,313 0
284,281 03/20/15 O SHORT 9388 1.0000 0 284,281 284,281 0
59,375 03/20/15 O SHORT 9389 1.0000 0 59,375 59,375 0

BROKER 0800102 MEMO
19,205 03/23/15 O SHORT 4502 1.0000 0 19,205 19,205 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
258,970 03/23/15 B BUY 6627 1.0000 0 258,970 258,970 0
409,640 03/23/15 S SELL 6628 1.0000 0 409,640 409,640 0

BROKER 0800102 MEMO
2,950,392 03/23/15 S SELL 6633 1.0000 0 2,950,392 2,950,392 0
186,044 03/23/15 O SHORT 9400 1.0000 0 186,044 186,044 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
90,453 03/23/15 O SHORT 9414 1.0000 0 90,453 90,453 0
21,250 03/23/15 O SHORT 9415 1.0000 0 21,250 21,250 0

BROKER 0800102 MEMO
208,413 03/23/15 O COVER 9427 1.0000 0 208,413 208,413 0
16,369 03/24/15 O COVER 4515 1.0000 0 16,369 16,369 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
921,690 03/24/15 S SELL 6638 1.0000 0 921,690 921,690 0
140,505 03/24/15 S SELL 6639 1.0000 0 140,505 140,505 0
223,125 03/24/15 O COVER 9438 1.0000 0 223,125 223,125 0
142,141 03/24/15 O SHORT 9442 1.0000 0 142,141 142,141 0

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD495 PAGE 323
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

41,562 03/24/15 O SHORT 9443 1.0000 0 41,562 41,562 0
BROKER 0800102 MEMO

8,739 03/25/15 O COVER 4525 1.0000 0 8,739 8,739 0
105,518 03/25/15 B BUY 6644 1.0000 0 105,518 105,518 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,895,410 03/25/15 S SELL 6650 1.0000 0 2,895,410 2,895,410 0
234,175 03/25/15 S SELL 6651 1.0000 0 234,175 234,175 0

BROKER 0800102 MEMO
887,870 03/25/15 B BUY 6656 1.0000 0 887,870 887,870 0
106,925 03/25/15 O SHORT 9454 1.0000 0 106,925 106,925 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
155,063 03/25/15 O COVER 9468 1.0000 0 155,063 155,063 0

5,937 03/25/15 O COVER 9469 1.0000 0 5,937 5,937 0
180,625 03/25/15 O SHORT 9470 1.0000 0 180,625 180,625 0

BROKER 0800102 MEMO
179,111 03/25/15 O COVER 9481 1.0000 0 179,111 179,111 0

BROKER 9011568 MERRILL LYNCH
6,541 03/26/15 O SHORT 4535 1.0000 0 6,541 6,541 0

BROKER 9000471 J.P. MORGAN SECURITIES LIMITED
493,430 03/26/15 S SELL 6661 1.0000 0 493,430 493,430 0
493,145 03/26/15 S SELL 6662 1.0000 0 493,145 493,145 0

BROKER 9011568 MERRILL LYNCH
3,368,356 03/26/15 B BUY 6667 1.0000 0 3,368,356 3,368,356 0

BROKER 9000471 J.P. MORGAN SECURITIES LIMITED
23,750 03/26/15 O COVER 9493 1.0000 0 23,750 23,750 0

206,750 03/26/15 O COVER 9494 1.0000 0 206,750 206,750 0
472,813 03/26/15 O SHORT 9497 1.0000 0 472,813 472,813 0

BROKER 9011568 MERRILL LYNCH
225,198 03/26/15 O SHORT 9508 1.0000 0 225,198 225,198 0

BROKER 0800102 MEMO
16,146 03/27/15 O COVER 4544 1.0000 0 16,146 16,146 0

BROKER 9000471 J.P. MORGAN SECURITIES LIMITED
132,240 03/27/15 B BUY 6672 1.0000 0 132,240 132,240 0
381,710 03/27/15 B BUY 6673 1.0000 0 381,710 381,710 0

BROKER 0800102 MEMO
1,078,172 03/27/15 B BUY 6676 1.0000 0 1,078,172 1,078,172 0

BROKER 9000471 J.P. MORGAN SECURITIES LIMITED
56,782 03/27/15 O COVER 9521 1.0000 0 56,782 56,782 0

BROKER 0800102 MEMO
606,050 03/27/15 O COVER 9535 1.0000 0 606,050 606,050 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,442 03/30/15 O SHORT 4555 1.0000 0 3,442 3,442 0

2,141,300 03/30/15 B BUY 6682 1.0000 0 2,141,300 2,141,300 0
71,630 03/30/15 B BUY 6683 1.0000 0 71,630 71,630 0

398,704 03/30/15 S SELL 6687 1.0000 0 398,704 398,704 0
19,382 03/30/15 O COVER 9550 1.0000 0 19,382 19,382 0
29,687 03/30/15 O COVER 9551 1.0000 0 29,687 29,687 0

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD495 PAGE 324
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

148,750 03/30/15 O SHORT 9554 1.0000 0 148,750 148,750 0
BROKER 0800102 MEMO

90,580 03/30/15 O SHORT 9567 1.0000 0 90,580 90,580 0
311,600 03/31/15 B BUY 675 1.0000 0 311,600 311,600 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
435 03/31/15 O COVER 4563 1.0000 0 435 435 0

2,360,399 03/31/15 S SELL 6692 1.0000 0 2,360,399 2,360,399 0
1,414,094 03/31/15 S SELL 6697 1.0000 0 1,414,094 1,414,094 0
824,805 03/31/15 S SELL 6698 1.0000 0 824,805 824,805 0
167,984 03/31/15 O SHORT 9589 1.0000 0 167,984 167,984 0
53,437 03/31/15 O SHORT 9594 1.0000 0 53,437 53,437 0
47,813 03/31/15 O COVER 9595 1.0000 0 47,813 47,813 0

BROKER 0800102 MEMO
184,420 03/31/15 O COVER 9596 1.0000 0 184,420 184,420 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
124,235 04/01/15 O SHORT 4573 1.0000 0 124,235 124,235 0

471 04/01/15 O SHORT 4574 1.0000 0 471 471 0
422,400 04/01/15 B BUY 6708 1.0000 0 422,400 422,400 0
772,695 04/01/15 S SELL 6710 1.0000 0 772,695 772,695 0

3,258,512 04/01/15 B BUY 6713 1.0000 0 3,258,512 3,258,512 0
1,762 04/01/15 S SELL 6726 1.0000 0 1,762 1,762 0

350,625 04/01/15 O COVER 9619 1.0000 0 350,625 350,625 0
180,906 04/01/15 O SHORT 9621 1.0000 0 180,906 180,906 0
29,688 04/01/15 O SHORT 9622 1.0000 0 29,688 29,688 0
2,543 04/01/15 O SHORT 9655 1.0000 0 2,543 2,543 0

156,189 04/01/15 O COVER 9657 1.0000 0 156,189 156,189 0
703 04/02/15 O COVER 4577 1.0000 0 703 703 0

642,240 04/02/15 B BUY 6737 1.0000 0 642,240 642,240 0
567,600 04/02/15 B BUY 6738 1.0000 0 567,600 567,600 0
360,184 04/02/15 B BUY 6741 1.0000 0 360,184 360,184 0
45,227 04/02/15 O COVER 9679 1.0000 0 45,227 45,227 0
5,938 04/02/15 O COVER 9680 1.0000 0 5,938 5,938 0

233,750 04/02/15 O SHORT 9682 1.0000 0 233,750 233,750 0
BROKER 0800102 MEMO

103,236 04/02/15 O COVER 9693 1.0000 0 103,236 103,236 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

196,563 04/03/15 O COVER 9701 1.0000 0 196,563 196,563 0
394,117 04/03/15 O SHORT 9702 1.0000 0 394,117 394,117 0
100,938 04/03/15 O SHORT 9703 1.0000 0 100,938 100,938 0

1,374,795 04/06/15 B BUY 6746 1.0000 0 1,374,795 1,374,795 0
623,700 04/06/15 B BUY 6747 1.0000 0 623,700 623,700 0
206,750 04/06/15 O COVER 9715 1.0000 0 206,750 206,750 0
35,625 04/06/15 O COVER 9716 1.0000 0 35,625 35,625 0

393,125 04/06/15 O SHORT 9717 1.0000 0 393,125 393,125 0
11,570 04/07/15 O SHORT 4580 1.0000 0 11,570 11,570 0

541,890 04/07/15 S SELL 6757 1.0000 0 541,890 541,890 0
79,200 04/07/15 S SELL 6758 1.0000 0 79,200 79,200 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
3,458,333 04/07/15 S SELL 6762 1.0000 0 3,458,333 3,458,333 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
96,914 04/07/15 O COVER 9736 1.0000 0 96,914 96,914 0
29,688 04/07/15 O COVER 9737 1.0000 0 29,688 29,688 0

185,938 04/07/15 O COVER 9738 1.0000 0 185,938 185,938 0
BROKER 0800102 MEMO

436,230 04/07/15 O COVER 9751 1.0000 0 436,230 436,230 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

6,580 04/08/15 O COVER 4584 1.0000 0 6,580 6,580 0
812,835 04/08/15 B BUY 6770 1.0000 0 812,835 812,835 0
283,800 04/08/15 B BUY 6771 1.0000 0 283,800 283,800 0

BROKER 0800102 MEMO
509,801 04/08/15 B BUY 6774 1.0000 0 509,801 509,801 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
12,922 04/08/15 O COVER 9768 1.0000 0 12,922 12,922 0
5,937 04/08/15 O COVER 9769 1.0000 0 5,937 5,937 0

53,125 04/08/15 O COVER 9770 1.0000 0 53,125 53,125 0
BROKER 0800102 MEMO

447,015 04/08/15 O SHORT 9781 1.0000 0 447,015 447,015 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

322 04/09/15 O COVER 4587 1.0000 0 322 322 0
983,430 04/09/15 B BUY 6781 1.0000 0 983,430 983,430 0
95,700 04/09/15 B BUY 6782 1.0000 0 95,700 95,700 0

BROKER 0800102 MEMO
1,173,413 04/09/15 S SELL 6786 1.0000 0 1,173,413 1,173,413 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
232,594 04/09/15 O COVER 9793 1.0000 0 232,594 232,594 0
29,688 04/09/15 O COVER 9794 1.0000 0 29,688 29,688 0

350,625 04/09/15 O SHORT 9797 1.0000 0 350,625 350,625 0
BROKER 0800102 MEMO

403,166 04/09/15 O SHORT 9808 1.0000 0 403,166 403,166 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

9,429 04/10/15 O COVER 4590 1.0000 0 9,429 9,429 0
983,430 04/10/15 B BUY 6792 1.0000 0 983,430 983,430 0
125,400 04/10/15 B BUY 6793 1.0000 0 125,400 125,400 0

BROKER 0800102 MEMO
1,210,820 04/10/15 S SELL 6796 1.0000 0 1,210,820 1,210,820 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
45,226 04/10/15 O COVER 9820 1.0000 0 45,226 45,226 0
23,750 04/10/15 O COVER 9821 1.0000 0 23,750 23,750 0
74,375 04/10/15 O COVER 9822 1.0000 0 74,375 74,375 0

BROKER 0800102 MEMO
220,171 04/10/15 O COVER 9837 1.0000 0 220,171 220,171 0

3,870 04/13/15 O COVER 4595 1.0000 0 3,870 3,870 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

903,150 04/13/15 S SELL 6803 1.0000 0 903,150 903,150 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

435,600 04/13/15 S SELL 6804 1.0000 0 435,600 435,600 0
BROKER 0800102 MEMO

1,154,376 04/13/15 S SELL 6817 1.0000 0 1,154,376 1,154,376 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

109,836 04/13/15 O SHORT 9850 1.0000 0 109,836 109,836 0
35,625 04/13/15 O SHORT 9851 1.0000 0 35,625 35,625 0

BROKER 0800102 MEMO
40,646 04/13/15 O COVER 9888 1.0000 0 40,646 40,646 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,882 04/14/15 O COVER 4596 1.0000 0 2,882 2,882 0

441,540 04/14/15 B BUY 6821 1.0000 0 441,540 441,540 0
465,300 04/14/15 B BUY 6822 1.0000 0 465,300 465,300 0

BROKER 0083683 DEUTSCHE BANK AG
1,362,285 04/14/15 B BUY 6827 1.0000 0 1,362,285 1,362,285 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
175,313 04/14/15 O COVER 9901 1.0000 0 175,313 175,313 0
148,602 04/14/15 O SHORT 9903 1.0000 0 148,602 148,602 0
35,625 04/14/15 O SHORT 9904 1.0000 0 35,625 35,625 0

BROKER 0800102 MEMO
32,165 04/14/15 O COVER 9926 1.0000 0 32,165 32,165 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
8,550 04/15/15 O SHORT 4601 1.0000 0 8,550 8,550 0

893,115 04/15/15 B BUY 6833 1.0000 0 893,115 893,115 0
320,100 04/15/15 B BUY 6834 1.0000 0 320,100 320,100 0

BROKER 0800102 MEMO
939,137 04/15/15 S SELL 6838 1.0000 0 939,137 939,137 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
90,453 04/15/15 O SHORT 9945 1.0000 0 90,453 90,453 0
29,688 04/15/15 O SHORT 9946 1.0000 0 29,688 29,688 0
37,188 04/15/15 O SHORT 9947 1.0000 0 37,188 37,188 0

137,258 04/15/15 O SHORT 9958 1.0000 0 137,258 137,258 0
4,342 04/16/15 O COVER 4605 1.0000 0 4,342 4,342 0

100,350 04/16/15 B BUY 6844 1.0000 0 100,350 100,350 0
132,000 04/16/15 B BUY 6845 1.0000 0 132,000 132,000 0

BROKER 0800102 MEMO
1,249,269 04/16/15 S SELL 6850 1.0000 0 1,249,269 1,249,269 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
142,141 04/16/15 O SHORT 9971 1.0000 0 142,141 142,141 0
35,625 04/16/15 O SHORT 9972 1.0000 0 35,625 35,625 0

232,632 04/16/15 O COVER 9986 1.0000 0 232,632 232,632 0
7,168 04/17/15 O SHORT 4607 1.0000 0 7,168 7,168 0

2,538,855 04/17/15 S SELL 6856 1.0000 0 2,538,855 2,538,855 0
808,500 04/17/15 S SELL 6857 1.0000 0 808,500 808,500 0

BROKER 0800102 MEMO
167,947 04/17/15 S SELL 6862 1.0000 0 167,947 167,947 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
19,383 04/17/15 O COVER 9999 1.0000 0 19,383 19,383 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

29,688 04/17/15 O COVER 10000 1.0000 0 29,688 29,688 0
244,375 04/17/15 O COVER 10001 1.0000 0 244,375 244,375 0
92,310 04/17/15 O SHORT 10010 1.0000 0 92,310 92,310 0
4,280 04/20/15 O SHORT 4612 1.0000 0 4,280 4,280 0

1,555,425 04/20/15 B BUY 6867 1.0000 0 1,555,425 1,555,425 0
102,300 04/20/15 B BUY 6868 1.0000 0 102,300 102,300 0

BROKER 0800102 MEMO
3,301,295 04/20/15 B BUY 6871 1.0000 0 3,301,295 3,301,295 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
318,750 04/20/15 O SHORT 10026 1.0000 0 318,750 318,750 0
96,914 04/20/15 O COVER 10027 1.0000 0 96,914 96,914 0
41,562 04/20/15 O COVER 10028 1.0000 0 41,562 41,562 0

487,479 04/20/15 O SHORT 10050 1.0000 0 487,479 487,479 0
1,433 04/21/15 O COVER 4615 1.0000 0 1,433 1,433 0

567,600 04/21/15 B BUY 6879 1.0000 0 567,600 567,600 0
BROKER 0800102 MEMO

1,708,393 04/21/15 S SELL 6880 1.0000 0 1,708,393 1,708,393 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

85,000 04/21/15 O SHORT 10072 1.0000 0 85,000 85,000 0
5,937 04/21/15 O SHORT 10073 1.0000 0 5,937 5,937 0

71,071 04/21/15 O COVER 10074 1.0000 0 71,071 71,071 0
377,594 04/21/15 O COVER 10075 1.0000 0 377,594 377,594 0

958 04/22/15 O COVER 4618 1.0000 0 958 958 0
115,500 04/22/15 B BUY 6888 1.0000 0 115,500 115,500 0
923,220 04/22/15 B BUY 6889 1.0000 0 923,220 923,220 0

BROKER 0800102 MEMO
533,699 04/22/15 S SELL 6892 1.0000 0 533,699 533,699 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
187,367 04/22/15 O COVER 10096 1.0000 0 187,367 187,367 0
334,688 04/22/15 O SHORT 10097 1.0000 0 334,688 334,688 0
29,687 04/22/15 O COVER 10098 1.0000 0 29,687 29,687 0

174,441 04/22/15 O SHORT 10099 1.0000 0 174,441 174,441 0
1,835 04/23/15 O SHORT 4625 1.0000 0 1,835 1,835 0

BROKER 0800102 MEMO
1,032,154 04/23/15 S SELL 6900 1.0000 0 1,032,154 1,032,154 0
893,445 04/23/15 B BUY 6901 1.0000 0 893,445 893,445 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
73,787 04/23/15 O COVER 10124 1.0000 0 73,787 73,787 0

142,141 04/23/15 O SHORT 10135 1.0000 0 142,141 142,141 0
26,694 04/23/15 O SHORT 10136 1.0000 0 26,694 26,694 0
95,625 04/23/15 O COVER 10137 1.0000 0 95,625 95,625 0
3,466 04/24/15 O SHORT 4627 1.0000 0 3,466 3,466 0

363,000 04/24/15 B BUY 6910 1.0000 0 363,000 363,000 0
481,680 04/24/15 B BUY 6911 1.0000 0 481,680 481,680 0

BROKER 0800102 MEMO
1,026,435 04/24/15 S SELL 6913 1.0000 0 1,026,435 1,026,435 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

161,523 04/24/15 O SHORT 10171 1.0000 0 161,523 161,523 0
90,313 04/24/15 O COVER 10172 1.0000 0 90,313 90,313 0
58,750 04/24/15 O SHORT 10173 1.0000 0 58,750 58,750 0

490 04/24/15 O COVER 10174 1.0000 0 490 490 0
5,253 04/27/15 O SHORT 4630 1.0000 0 5,253 5,253 0

702,450 04/27/15 S SELL 6922 1.0000 0 702,450 702,450 0
316,800 04/27/15 B BUY 6923 1.0000 0 316,800 316,800 0

BROKER 0800102 MEMO
936,320 04/27/15 S SELL 6926 1.0000 0 936,320 936,320 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
26,563 04/27/15 O COVER 10201 1.0000 0 26,563 26,563 0
14,688 04/27/15 O COVER 10202 1.0000 0 14,688 14,688 0
64,609 04/27/15 O COVER 10203 1.0000 0 64,609 64,609 0
10,819 04/27/15 O SHORT 10204 1.0000 0 10,819 10,819 0
2,124 04/28/15 O SHORT 4633 1.0000 0 2,124 2,124 0

BROKER 0800102 MEMO
518,841 04/28/15 B BUY 6927 1.0000 0 518,841 518,841 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
92,400 04/28/15 B BUY 6934 1.0000 0 92,400 92,400 0

732,555 04/28/15 B BUY 6935 1.0000 0 732,555 732,555 0
121,907 04/28/15 O COVER 10219 1.0000 0 121,907 121,907 0
142,141 04/28/15 O COVER 10228 1.0000 0 142,141 142,141 0
22,032 04/28/15 O COVER 10229 1.0000 0 22,032 22,032 0

276,250 04/28/15 O SHORT 10230 1.0000 0 276,250 276,250 0
5,961 04/29/15 O SHORT 4636 1.0000 0 5,961 5,961 0

610,500 04/29/15 S SELL 6944 1.0000 0 610,500 610,500 0
1,304,550 04/29/15 S SELL 6945 1.0000 0 1,304,550 1,304,550 0

BROKER 0800102 MEMO
892,753 04/29/15 S SELL 6946 1.0000 0 892,753 892,753 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
129,219 04/29/15 O COVER 10244 1.0000 0 129,219 129,219 0
14,688 04/29/15 O COVER 10245 1.0000 0 14,688 14,688 0

334,688 04/29/15 O SHORT 10246 1.0000 0 334,688 334,688 0
343,911 04/29/15 O SHORT 10247 1.0000 0 343,911 343,911 0

BROKER 0800102 MEMO
10,419 04/30/15 O SHORT 4639 1.0000 0 10,419 10,419 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
698,050 04/30/15 S SELL 6958 1.0000 0 698,050 698,050 0

2,017,035 04/30/15 S SELL 6959 1.0000 0 2,017,035 2,017,035 0
58,346 04/30/15 S SELL 6960 1.0000 0 58,346 58,346 0

BROKER 0800102 MEMO
1,931,951 04/30/15 B BUY 6963 1.0000 0 1,931,951 1,931,951 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
83,992 04/30/15 O COVER 10270 1.0000 0 83,992 83,992 0
36,718 04/30/15 O COVER 10271 1.0000 0 36,718 36,718 0
42,500 04/30/15 O SHORT 10272 1.0000 0 42,500 42,500 0

204,904 04/30/15 O SHORT 10276 1.0000 0 204,904 204,904 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,665 05/01/15 O COVER 4648 1.0000 0 1,665 1,665 0
560 05/01/15 O SHORT 4649 1.0000 0 560 560 0
69 05/01/15 O SHORT 4650 1.0000 0 69 69 0

373,093 05/01/15 O COVER 4655 1.0000 0 373,093 373,093 0
2,277,945 05/01/15 B BUY 6970 1.0000 0 2,277,945 2,277,945 0
658,595 05/01/15 B BUY 6971 1.0000 0 658,595 658,595 0

BROKER 0800102 MEMO
1,723 05/01/15 S SELL 6985 1.0000 0 1,723 1,723 0

2,772,053 05/01/15 B BUY 6986 1.0000 0 2,772,053 2,772,053 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

321,702 05/01/15 O COVER 10278 1.0000 0 321,702 321,702 0
2,969 05/01/15 O SHORT 10287 1.0000 0 2,969 2,969 0

355,938 05/01/15 O SHORT 10311 1.0000 0 355,938 355,938 0
44,063 05/01/15 O COVER 10312 1.0000 0 44,063 44,063 0

245,516 05/01/15 O COVER 10313 1.0000 0 245,516 245,516 0
BROKER 0800102 MEMO

200,000 05/04/15 B BUY 2552 1.0000 0 200,000 200,000 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

42,061 05/04/15 B BUY 6999 1.0000 0 42,061 42,061 0
736,120 05/04/15 B BUY 7000 1.0000 0 736,120 736,120 0

9,105 05/04/15 S SELL 7001 1.0000 0 9,105 9,105 0
32,304 05/04/15 O SHORT 10323 1.0000 0 32,304 32,304 0
14,688 05/04/15 O SHORT 10324 1.0000 0 14,688 14,688 0

191,250 05/04/15 O SHORT 10325 1.0000 0 191,250 191,250 0
BROKER 0800102 MEMO

414,536 05/05/15 O COVER 4665 1.0000 0 414,536 414,536 0
2,618 05/05/15 O COVER 4666 1.0000 0 2,618 2,618 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
892,290 05/05/15 S SELL 7010 1.0000 0 892,290 892,290 0

2,418,680 05/05/15 S SELL 7011 1.0000 0 2,418,680 2,418,680 0
BROKER 0800102 MEMO

4,384,455 05/05/15 S SELL 7014 1.0000 0 4,384,455 4,384,455 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

154,063 05/05/15 O SHORT 10341 1.0000 0 154,063 154,063 0
51,407 05/05/15 O COVER 10342 1.0000 0 51,407 51,407 0

180,906 05/05/15 O COVER 10343 1.0000 0 180,906 180,906 0
463,501 05/05/15 O COVER 10344 1.0000 0 463,501 463,501 0

BROKER 0800102 MEMO
5,086 05/06/15 O COVER 4668 1.0000 0 5,086 5,086 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
115,330 05/06/15 B BUY 7021 1.0000 0 115,330 115,330 0
936,880 05/06/15 S SELL 7022 1.0000 0 936,880 936,880 0

BROKER 0800102 MEMO
3,571,193 05/06/15 B BUY 7025 1.0000 0 3,571,193 3,571,193 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
245,813 05/06/15 O SHORT 10362 1.0000 0 245,813 245,813 0
116,297 05/06/15 O COVER 10363 1.0000 0 116,297 116,297 0
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IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

72,654 05/06/15 O SHORT 10364 1.0000 0 72,654 72,654 0
29,375 05/06/15 O COVER 10365 1.0000 0 29,375 29,375 0

509,406 05/06/15 O SHORT 10366 1.0000 0 509,406 509,406 0
142,645 05/07/15 S SELL 7032 1.0000 0 142,645 142,645 0
956,000 05/07/15 B BUY 7033 1.0000 0 956,000 956,000 0

BROKER 0800102 MEMO
1,021,804 05/07/15 B BUY 7035 1.0000 0 1,021,804 1,021,804 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
235,125 05/07/15 O COVER 10385 1.0000 0 235,125 235,125 0
64,609 05/07/15 O SHORT 10388 1.0000 0 64,609 64,609 0
14,688 05/07/15 O SHORT 10389 1.0000 0 14,688 14,688 0

216,178 05/07/15 O COVER 10394 1.0000 0 216,178 216,178 0
2,313,520 05/08/15 B BUY 7043 1.0000 0 2,313,520 2,313,520 0
1,323,260 05/08/15 B BUY 7044 1.0000 0 1,323,260 1,323,260 0

BROKER 0800102 MEMO
858,069 05/08/15 S SELL 7046 1.0000 0 858,069 858,069 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
28,500 05/08/15 O COVER 10418 1.0000 0 28,500 28,500 0

117,500 05/08/15 O SHORT 10419 1.0000 0 117,500 117,500 0
290,743 05/08/15 O SHORT 10420 1.0000 0 290,743 290,743 0

BROKER 0800102 MEMO
838,955 05/08/15 O COVER 10421 1.0000 0 838,955 838,955 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
494,705 05/11/15 S SELL 7053 1.0000 0 494,705 494,705 0

1,013,360 05/11/15 S SELL 7054 1.0000 0 1,013,360 1,013,360 0
BROKER 0800102 MEMO

3,770,185 05/11/15 S SELL 7056 1.0000 0 3,770,185 3,770,185 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

374,734 05/11/15 O COVER 10439 1.0000 0 374,734 374,734 0
66,093 05/11/15 O COVER 10450 1.0000 0 66,093 66,093 0

402,563 05/11/15 O SHORT 10451 1.0000 0 402,563 402,563 0
784,416 05/11/15 O COVER 10452 1.0000 0 784,416 784,416 0
75,875 05/12/15 S SELL 7064 1.0000 0 75,875 75,875 0

267,680 05/12/15 S SELL 7065 1.0000 0 267,680 267,680 0
BROKER 0800102 MEMO

1,480,115 05/12/15 B BUY 7066 1.0000 0 1,480,115 1,480,115 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

57,000 05/12/15 O COVER 10469 1.0000 0 57,000 57,000 0
29,375 05/12/15 O SHORT 10470 1.0000 0 29,375 29,375 0

103,375 05/12/15 O SHORT 10471 1.0000 0 103,375 103,375 0
185,294 05/12/15 O SHORT 10472 1.0000 0 185,294 185,294 0
440,075 05/13/15 B BUY 7075 1.0000 0 440,075 440,075 0
47,800 05/13/15 S SELL 7076 1.0000 0 47,800 47,800 0

BROKER 0800102 MEMO
505,062 05/13/15 B BUY 7077 1.0000 0 505,062 505,062 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
149,625 05/13/15 O SHORT 10494 1.0000 0 149,625 149,625 0

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD495 PAGE 331
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

66,093 05/13/15 O SHORT 10495 1.0000 0 66,093 66,093 0
77,531 05/13/15 O SHORT 10496 1.0000 0 77,531 77,531 0

401,128 05/13/15 O SHORT 10501 1.0000 0 401,128 401,128 0
3 05/14/15 O SHORT 4671 1.0000 0 3 3 0

740,540 05/14/15 B BUY 7086 1.0000 0 740,540 740,540 0
2,208,360 05/14/15 B BUY 7087 1.0000 0 2,208,360 2,208,360 0

BROKER 0800102 MEMO
336,125 05/14/15 S SELL 7090 1.0000 0 336,125 336,125 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
35,625 05/14/15 O COVER 10516 1.0000 0 35,625 35,625 0
66,094 05/14/15 O SHORT 10517 1.0000 0 66,094 66,094 0

219,672 05/14/15 O SHORT 10518 1.0000 0 219,672 219,672 0
543,841 05/14/15 O COVER 10519 1.0000 0 543,841 543,841 0
36,420 05/15/15 B BUY 7097 1.0000 0 36,420 36,420 0

124,280 05/15/15 B BUY 7098 1.0000 0 124,280 124,280 0
BROKER 0800102 MEMO

3,015,631 05/15/15 S SELL 7101 1.0000 0 3,015,631 3,015,631 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

366,938 05/15/15 O COVER 10548 1.0000 0 366,938 366,938 0
7,343 05/15/15 O SHORT 10549 1.0000 0 7,343 7,343 0

180,906 05/15/15 O SHORT 10550 1.0000 0 180,906 180,906 0
532,875 05/15/15 O COVER 10551 1.0000 0 532,875 532,875 0
182,100 05/18/15 S SELL 7106 1.0000 0 182,100 182,100 0
669,200 05/18/15 B BUY 7107 1.0000 0 669,200 669,200 0

BROKER 0800102 MEMO
246,850 05/18/15 S SELL 7108 1.0000 0 246,850 246,850 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
445,064 05/18/15 O SHORT 10560 1.0000 0 445,064 445,064 0
277,821 05/18/15 O COVER 10580 1.0000 0 277,821 277,821 0
58,750 05/18/15 O COVER 10581 1.0000 0 58,750 58,750 0

295,688 05/18/15 O SHORT 10582 1.0000 0 295,688 295,688 0
254,940 05/19/15 S SELL 7115 1.0000 0 254,940 254,940 0
124,280 05/19/15 S SELL 7116 1.0000 0 124,280 124,280 0

BROKER 0800102 MEMO
466,961 05/19/15 S SELL 7120 1.0000 0 466,961 466,961 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
64,125 05/19/15 O SHORT 10601 1.0000 0 64,125 64,125 0
66,093 05/19/15 O COVER 10602 1.0000 0 66,093 66,093 0

219,672 05/19/15 O COVER 10603 1.0000 0 219,672 219,672 0
10,151 05/19/15 O SHORT 10604 1.0000 0 10,151 10,151 0

154,785 05/20/15 B BUY 7127 1.0000 0 154,785 154,785 0
200,760 05/20/15 S SELL 7128 1.0000 0 200,760 200,760 0

BROKER 0800102 MEMO
396,665 05/20/15 B BUY 7132 1.0000 0 396,665 396,665 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
39,188 05/20/15 O SHORT 10630 1.0000 0 39,188 39,188 0
36,718 05/20/15 O SHORT 10631 1.0000 0 36,718 36,718 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

155,063 05/20/15 O SHORT 10632 1.0000 0 155,063 155,063 0
61,400 05/20/15 O SHORT 10633 1.0000 0 61,400 61,400 0

306,535 05/21/15 B BUY 7138 1.0000 0 306,535 306,535 0
525,800 05/21/15 B BUY 7139 1.0000 0 525,800 525,800 0

BROKER 0800102 MEMO
110,405 05/21/15 B BUY 7142 1.0000 0 110,405 110,405 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
260,978 05/21/15 O COVER 10637 1.0000 0 260,978 260,978 0
174,446 05/21/15 O SHORT 10657 1.0000 0 174,446 174,446 0
14,688 05/21/15 O SHORT 10658 1.0000 0 14,688 14,688 0

220,875 05/21/15 O COVER 10659 1.0000 0 220,875 220,875 0
382,410 05/22/15 S SELL 7155 1.0000 0 382,410 382,410 0
325,040 05/22/15 S SELL 7156 1.0000 0 325,040 325,040 0

BROKER 0800102 MEMO
1,034,837 05/22/15 S SELL 7162 1.0000 0 1,034,837 1,034,837 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
277,821 05/22/15 O COVER 10692 1.0000 0 277,821 277,821 0
80,781 05/22/15 O COVER 10693 1.0000 0 80,781 80,781 0
67,688 05/22/15 O SHORT 10695 1.0000 0 67,688 67,688 0
31,768 05/22/15 O SHORT 10700 1.0000 0 31,768 31,768 0

0 05/25/15 O COVER 10694 1.0000 0 0 0 0
986,375 05/26/15 S SELL 7170 1.0000 0 986,375 986,375 0

1,883,320 05/26/15 S SELL 7171 1.0000 0 1,883,320 1,883,320 0
BROKER 0800102 MEMO

738,016 05/26/15 B BUY 7177 1.0000 0 738,016 738,016 0
112,295 05/26/15 S SELL 7178 1.0000 0 112,295 112,295 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
9,831 05/26/15 O COVER 10733 1.0000 0 9,831 9,831 0

328,492 05/26/15 O COVER 10734 1.0000 0 328,492 328,492 0
162,753 05/26/15 O COVER 10735 1.0000 0 162,753 162,753 0
59,026 05/26/15 O SHORT 10736 1.0000 0 59,026 59,026 0
28,278 05/26/15 O COVER 10737 1.0000 0 28,278 28,278 0

263,796 05/26/15 O SHORT 10738 1.0000 0 263,796 263,796 0
493,657 05/26/15 O SHORT 10739 1.0000 0 493,657 493,657 0
160,313 05/26/15 O SHORT 10741 1.0000 0 160,313 160,313 0

1,529,600 05/27/15 B BUY 7184 1.0000 0 1,529,600 1,529,600 0
603,965 05/27/15 B BUY 7185 1.0000 0 603,965 603,965 0

BROKER 0800102 MEMO
3,116,000 05/27/15 B BUY 7187 1.0000 0 3,116,000 3,116,000 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
231,366 05/27/15 O SHORT 10751 1.0000 0 231,366 231,366 0
14,688 05/27/15 O SHORT 10760 1.0000 0 14,688 14,688 0
25,844 05/27/15 O COVER 10761 1.0000 0 25,844 25,844 0
42,750 05/27/15 O COVER 10762 1.0000 0 42,750 42,750 0

BROKER 0800102 MEMO
200,000 05/27/15 S SELL 15625 1.0000 0 200,000 200,000 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

112,295 05/28/15 S SELL 7195 1.0000 0 112,295 112,295 0
76,480 05/28/15 B BUY 7196 1.0000 0 76,480 76,480 0

BROKER 0800102 MEMO
2,152,240 05/28/15 S SELL 7198 1.0000 0 2,152,240 2,152,240 0
461,511 05/28/15 O COVER 10769 1.0000 0 461,511 461,511 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
142,141 05/28/15 O SHORT 10785 1.0000 0 142,141 142,141 0
24,938 05/28/15 O SHORT 10786 1.0000 0 24,938 24,938 0
66,094 05/28/15 O SHORT 10787 1.0000 0 66,094 66,094 0

1,500,920 05/29/15 S SELL 7205 1.0000 0 1,500,920 1,500,920 0
558,440 05/29/15 S SELL 7206 1.0000 0 558,440 558,440 0
167,984 05/29/15 O SHORT 10807 1.0000 0 167,984 167,984 0
44,063 05/29/15 O SHORT 10808 1.0000 0 44,063 44,063 0

121,125 05/29/15 O COVER 10809 1.0000 0 121,125 121,125 0
41 06/01/15 O SHORT 4681 1.0000 0 41 41 0
8 06/01/15 O COVER 4682 1.0000 0 8 8 0

218,520 06/01/15 S SELL 7218 1.0000 0 218,520 218,520 0
305,920 06/01/15 B BUY 7219 1.0000 0 305,920 305,920 0

BROKER 0800102 MEMO
2,211,846 06/01/15 B BUY 7220 1.0000 0 2,211,846 2,211,846 0

1,712 06/01/15 S SELL 7221 1.0000 0 1,712 1,712 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

374,734 06/01/15 O COVER 10840 1.0000 0 374,734 374,734 0
313,500 06/01/15 O SHORT 10841 1.0000 0 313,500 313,500 0
102,813 06/01/15 O COVER 10842 1.0000 0 102,813 102,813 0
277,960 06/01/15 O SHORT 10844 1.0000 0 277,960 277,960 0
177,239 06/01/15 O COVER 10845 1.0000 0 177,239 177,239 0

3,170 06/01/15 O SHORT 10850 1.0000 0 3,170 3,170 0
BROKER 0800102 MEMO

400,000 06/01/15 B BUY 15781 1.0000 0 400,000 400,000 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

42 06/02/15 O COVER 4686 1.0000 0 42 42 0
239,000 06/02/15 S SELL 7243 1.0000 0 239,000 239,000 0
288,325 06/02/15 B BUY 7244 1.0000 0 288,325 288,325 0

BROKER 0800102 MEMO
92,645 06/02/15 S SELL 7245 1.0000 0 92,645 92,645 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
206,750 06/02/15 O COVER 10884 1.0000 0 206,750 206,750 0
29,375 06/02/15 O COVER 10885 1.0000 0 29,375 29,375 0

206,625 06/02/15 O SHORT 10886 1.0000 0 206,625 206,625 0
147,212 06/02/15 O SHORT 10888 1.0000 0 147,212 147,212 0
336,885 06/03/15 B BUY 7254 1.0000 0 336,885 336,885 0
889,080 06/03/15 B BUY 7255 1.0000 0 889,080 889,080 0

BROKER 0800102 MEMO
157,714 06/03/15 S SELL 7258 1.0000 0 157,714 157,714 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
303,664 06/03/15 O COVER 10918 1.0000 0 303,664 303,664 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

87,911 06/03/15 O COVER 10919 1.0000 0 87,911 87,911 0
9,430 06/03/15 O COVER 10920 1.0000 0 9,430 9,430 0

37,953 06/03/15 O COVER 10921 1.0000 0 37,953 37,953 0
252,938 06/03/15 O SHORT 10922 1.0000 0 252,938 252,938 0

6,718 06/03/15 O COVER 10923 1.0000 0 6,718 6,718 0
BROKER 0800102 MEMO

143,657 06/03/15 O SHORT 10929 1.0000 0 143,657 143,657 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3 06/04/15 O SHORT 4689 1.0000 0 3 3 0
637,350 06/04/15 S SELL 7266 1.0000 0 637,350 637,350 0

1,634,760 06/04/15 S SELL 7267 1.0000 0 1,634,760 1,634,760 0
BROKER 0800102 MEMO

1,363,375 06/04/15 S SELL 7268 1.0000 0 1,363,375 1,363,375 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

213,750 06/04/15 O COVER 10971 1.0000 0 213,750 213,750 0
21,688 06/04/15 O SHORT 10972 1.0000 0 21,688 21,688 0

244,000 06/04/15 O SHORT 10973 1.0000 0 244,000 244,000 0
193,828 06/04/15 O SHORT 10974 1.0000 0 193,828 193,828 0
210,330 06/04/15 O COVER 10975 1.0000 0 210,330 210,330 0

2,714,571 06/04/15 O COVER 10976 1.0000 0 2,714,571 2,714,571 0
382,157 06/04/15 B BUY 10977 1.0000 0 382,157 382,157 0
640,520 06/05/15 S SELL 7278 1.0000 0 640,520 640,520 0
652,525 06/05/15 S SELL 7279 1.0000 0 652,525 652,525 0

2,460,651 06/05/15 B BUY 7280 1.0000 0 2,460,651 2,460,651 0
213,750 06/05/15 S SELL 11018 1.0000 0 213,750 213,750 0
86,750 06/05/15 B BUY 11019 1.0000 0 86,750 86,750 0

166,000 06/05/15 B BUY 11020 1.0000 0 166,000 166,000 0
407,039 06/05/15 B BUY 11021 1.0000 0 407,039 407,039 0
82,410 06/05/15 B BUY 11022 1.0000 0 82,410 82,410 0

356,766 06/05/15 S SELL 11025 1.0000 0 356,766 356,766 0
1,338,400 06/08/15 S SELL 7289 1.0000 0 1,338,400 1,338,400 0

69,805 06/08/15 S SELL 7290 1.0000 0 69,805 69,805 0
1,362,340 06/08/15 B BUY 7291 1.0000 0 1,362,340 1,362,340 0

24,938 06/08/15 B BUY 11067 1.0000 0 24,938 24,938 0
59,641 06/08/15 S SELL 11068 1.0000 0 59,641 59,641 0

162,000 06/08/15 S SELL 11069 1.0000 0 162,000 162,000 0
167,984 06/08/15 S SELL 11070 1.0000 0 167,984 167,984 0
172,200 06/08/15 B BUY 11071 1.0000 0 172,200 172,200 0
442,373 06/08/15 B BUY 11072 1.0000 0 442,373 442,373 0
345,990 06/09/15 S SELL 7300 1.0000 0 345,990 345,990 0
181,640 06/09/15 B BUY 7301 1.0000 0 181,640 181,640 0

1,757,853 06/09/15 B BUY 7302 1.0000 0 1,757,853 1,757,853 0
124,688 06/09/15 S SELL 11104 1.0000 0 124,688 124,688 0
43,375 06/09/15 B BUY 11105 1.0000 0 43,375 43,375 0
28,000 06/09/15 S SELL 11106 1.0000 0 28,000 28,000 0

103,375 06/09/15 B BUY 11107 1.0000 0 103,375 103,375 0
23,370 06/09/15 S SELL 11108 1.0000 0 23,370 23,370 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

190,869 06/09/15 B BUY 11109 1.0000 0 190,869 190,869 0
1,220,070 06/10/15 B BUY 7311 1.0000 0 1,220,070 1,220,070 0
2,562,080 06/10/15 B BUY 7312 1.0000 0 2,562,080 2,562,080 0

32,397 06/10/15 S SELL 7313 1.0000 0 32,397 32,397 0
187,368 06/10/15 B BUY 11141 1.0000 0 187,368 187,368 0
27,110 06/10/15 B BUY 11142 1.0000 0 27,110 27,110 0

153,188 06/10/15 S SELL 11143 1.0000 0 153,188 153,188 0
316,000 06/10/15 B BUY 11144 1.0000 0 316,000 316,000 0
329,640 06/10/15 S SELL 11145 1.0000 0 329,640 329,640 0
433,550 06/10/15 B BUY 11146 1.0000 0 433,550 433,550 0
219,880 06/11/15 B BUY 7322 1.0000 0 219,880 219,880 0
133,540 06/11/15 B BUY 7323 1.0000 0 133,540 133,540 0

3,863,455 06/11/15 S SELL 7324 1.0000 0 3,863,455 3,863,455 0
302,813 06/11/15 B BUY 11178 1.0000 0 302,813 302,813 0
245,516 06/11/15 S SELL 11179 1.0000 0 245,516 245,516 0
28,000 06/11/15 B BUY 11180 1.0000 0 28,000 28,000 0
16,266 06/11/15 S SELL 11181 1.0000 0 16,266 16,266 0
28,290 06/11/15 S SELL 11182 1.0000 0 28,290 28,290 0

137,846 06/11/15 S SELL 11183 1.0000 0 137,846 137,846 0
1,539,160 06/12/15 S SELL 7342 1.0000 0 1,539,160 1,539,160 0

1,821 06/12/15 S SELL 7343 1.0000 0 1,821 1,821 0
443,347 06/12/15 S SELL 7344 1.0000 0 443,347 443,347 0
264,704 06/12/15 S SELL 7345 1.0000 0 264,704 264,704 0
25,844 06/12/15 B BUY 11217 1.0000 0 25,844 25,844 0

480 06/12/15 S SELL 11218 1.0000 0 480 480 0
17,813 06/12/15 B BUY 11219 1.0000 0 17,813 17,813 0
46,480 06/12/15 S SELL 11220 1.0000 0 46,480 46,480 0

198,030 06/12/15 B BUY 11221 1.0000 0 198,030 198,030 0
300,451 06/12/15 S SELL 11222 1.0000 0 300,451 300,451 0

0 06/15/15 O COVER 4691 1.0000 0 0 0 0
373,305 06/15/15 S SELL 7356 1.0000 0 373,305 373,305 0
869,482 06/15/15 S SELL 7357 1.0000 0 869,482 869,482 0

4,302 06/15/15 S SELL 7358 1.0000 0 4,302 4,302 0
2,061,111 06/15/15 B BUY 7360 1.0000 0 2,061,111 2,061,111 0

554 06/15/15 S SELL 11253 1.0000 0 554 554 0
106,000 06/15/15 S SELL 11254 1.0000 0 106,000 106,000 0
110,762 06/15/15 B BUY 11261 1.0000 0 110,762 110,762 0
142,141 06/15/15 S SELL 11262 1.0000 0 142,141 142,141 0
28,500 06/15/15 B BUY 11263 1.0000 0 28,500 28,500 0
37,953 06/15/15 S SELL 11264 1.0000 0 37,953 37,953 0

458,042 06/15/15 S SELL 11265 1.0000 0 458,042 458,042 0
1 06/16/15 O COVER 4693 1.0000 0 1 1 0

3,035 06/16/15 S SELL 7369 1.0000 0 3,035 3,035 0
1,281,040 06/16/15 B BUY 7370 1.0000 0 1,281,040 1,281,040 0
1,290,028 06/16/15 B BUY 7371 1.0000 0 1,290,028 1,290,028 0

27,110 06/16/15 S SELL 11313 1.0000 0 27,110 27,110 0
106,875 06/16/15 B BUY 11314 1.0000 0 106,875 106,875 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

214,000 06/16/15 B BUY 11315 1.0000 0 214,000 214,000 0
135,680 06/16/15 S SELL 11316 1.0000 0 135,680 135,680 0
164,820 06/16/15 S SELL 11317 1.0000 0 164,820 164,820 0
425,894 06/16/15 S SELL 11318 1.0000 0 425,894 425,894 0
19,120 06/17/15 B BUY 7381 1.0000 0 19,120 19,120 0

166,925 06/17/15 S SELL 7382 1.0000 0 166,925 166,925 0
1,267,850 06/17/15 S SELL 7383 1.0000 0 1,267,850 1,267,850 0

70,000 06/17/15 S SELL 11349 1.0000 0 70,000 70,000 0
135,601 06/17/15 S SELL 11350 1.0000 0 135,601 135,601 0
77,610 06/17/15 O SHORT 11351 1.0000 0 77,610 77,610 0
2,460 06/17/15 O SHORT 11352 1.0000 0 2,460 2,460 0

49,875 06/17/15 O SHORT 11353 1.0000 0 49,875 49,875 0
59,640 06/17/15 O SHORT 11354 1.0000 0 59,640 59,640 0

1,657,023 06/17/15 O SHORT 11355 1.0000 0 1,657,023 1,657,023 0
512,915 06/18/15 B BUY 7393 1.0000 0 512,915 512,915 0

2,437,800 06/18/15 B BUY 7394 1.0000 0 2,437,800 2,437,800 0
BROKER 0800102 MEMO

214,585 06/18/15 B BUY 7395 1.0000 0 214,585 214,585 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

192,375 06/18/15 O SHORT 11388 1.0000 0 192,375 192,375 0
16,266 06/18/15 O SHORT 11389 1.0000 0 16,266 16,266 0

368,000 06/18/15 O COVER 11390 1.0000 0 368,000 368,000 0
77,531 06/18/15 O COVER 11391 1.0000 0 77,531 77,531 0

313,650 06/18/15 O SHORT 11392 1.0000 0 313,650 313,650 0
BROKER 0800102 MEMO

1,096,124 06/18/15 O COVER 11393 1.0000 0 1,096,124 1,096,124 0
400,000 06/18/15 S SELL 18340 1.0000 0 400,000 400,000 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
142,645 06/19/15 S SELL 7403 1.0000 0 142,645 142,645 0

1,625,200 06/19/15 S SELL 7404 1.0000 0 1,625,200 1,625,200 0
BROKER 0800102 MEMO

3,095,012 06/19/15 S SELL 7406 1.0000 0 3,095,012 3,095,012 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

230,911 06/19/15 O COVER 11421 1.0000 0 230,911 230,911 0
43,484 06/19/15 O SHORT 11422 1.0000 0 43,484 43,484 0
16,293 06/19/15 O SHORT 11423 1.0000 0 16,293 16,293 0
66,000 06/19/15 O SHORT 11424 1.0000 0 66,000 66,000 0

111,445 06/19/15 O SHORT 11425 1.0000 0 111,445 111,445 0
177,479 06/19/15 O SHORT 11426 1.0000 0 177,479 177,479 0
209,100 06/19/15 O COVER 11427 1.0000 0 209,100 209,100 0

BROKER 0800102 MEMO
801,935 06/19/15 O COVER 11428 1.0000 0 801,935 801,935 0
197,733 06/19/15 B BUY 11429 1.0000 0 197,733 197,733 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,138,125 06/22/15 B BUY 7416 1.0000 0 1,138,125 1,138,125 0
1,443,560 06/22/15 B BUY 7417 1.0000 0 1,443,560 1,443,560 0

BROKER 0800102 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,936,236 06/22/15 B BUY 7418 1.0000 0 1,936,236 1,936,236 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

185,730 06/22/15 S SELL 11468 1.0000 0 185,730 185,730 0
113,922 06/22/15 B BUY 11469 1.0000 0 113,922 113,922 0
35,578 06/22/15 B BUY 11470 1.0000 0 35,578 35,578 0

204,000 06/22/15 B BUY 11471 1.0000 0 204,000 204,000 0
BROKER 0800102 MEMO

365,503 06/22/15 S SELL 11472 1.0000 0 365,503 365,503 0
158,323 06/22/15 O SHORT 11473 1.0000 0 158,323 158,323 0

BROKER
0 06/23/15 S RGAIN 4696 .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
344,160 06/23/15 B BUY 7427 1.0000 0 344,160 344,160 0
133,540 06/23/15 B BUY 7428 1.0000 0 133,540 133,540 0

2,739,290 06/23/15 S SELL 7429 1.0000 0 2,739,290 2,739,290 0
44,280 06/23/15 O SHORT 11506 1.0000 0 44,280 44,280 0
61,914 06/23/15 O COVER 11507 1.0000 0 61,914 61,914 0
80,000 06/23/15 O COVER 11508 1.0000 0 80,000 80,000 0
11,860 06/23/15 O COVER 11509 1.0000 0 11,860 11,860 0

717,457 06/23/15 O SHORT 11510 1.0000 0 717,457 717,457 0
BROKER

0 06/24/15 S RGAIN 4697 .0000 0 0 0 0
BROKER 0800102 MEMO

3 06/24/15 O COVER 4700 1.0000 0 3 3 0
693,790 06/24/15 S SELL 7433 1.0000 0 693,790 693,790 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
515,950 06/24/15 S SELL 7440 1.0000 0 515,950 515,950 0

1,625,200 06/24/15 S SELL 7441 1.0000 0 1,625,200 1,625,200 0
209,100 06/24/15 O COVER 11541 1.0000 0 209,100 209,100 0
54,484 06/24/15 O SHORT 11542 1.0000 0 54,484 54,484 0

224,000 06/24/15 O SHORT 11543 1.0000 0 224,000 224,000 0
23,719 06/24/15 O SHORT 11544 1.0000 0 23,719 23,719 0

BROKER 0800102 MEMO
308,460 06/24/15 O COVER 11545 1.0000 0 308,460 308,460 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
525,800 06/25/15 S SELL 7450 1.0000 0 525,800 525,800 0
42,490 06/25/15 S SELL 7451 1.0000 0 42,490 42,490 0

2,113,472 06/25/15 B BUY 7452 1.0000 0 2,113,472 2,113,472 0
67,650 06/25/15 O COVER 11574 1.0000 0 67,650 67,650 0
22,289 06/25/15 O COVER 11575 1.0000 0 22,289 22,289 0
2,000 06/25/15 O SHORT 11576 1.0000 0 2,000 2,000 0
3,953 06/25/15 O COVER 11577 1.0000 0 3,953 3,953 0

BROKER 0800102 MEMO
191,681 06/25/15 O COVER 11578 1.0000 0 191,681 191,681 0

BROKER
0 06/26/15 S RGAIN 4701 .0000 0 0 3 3

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

172,080 06/26/15 B BUY 7461 1.0000 0 172,080 172,080 0
6,070 06/26/15 B BUY 7462 1.0000 0 6,070 6,070 0

BROKER 0800102 MEMO
655,457 06/26/15 B BUY 7463 1.0000 0 655,457 655,457 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
12,000 06/26/15 O SHORT 11609 1.0000 0 12,000 12,000 0
27,672 06/26/15 O COVER 11610 1.0000 0 27,672 27,672 0
22,140 06/26/15 O SHORT 11611 1.0000 0 22,140 22,140 0
84,203 06/26/15 O COVER 11612 1.0000 0 84,203 84,203 0

BROKER 0800102 MEMO
198,277 06/26/15 O SHORT 11615 1.0000 0 198,277 198,277 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,884,735 06/29/15 S SELL 7474 1.0000 0 1,884,735 1,884,735 0
4,321,120 06/29/15 S SELL 7475 1.0000 0 4,321,120 4,321,120 0

BROKER 0800102 MEMO
104,103 06/29/15 S SELL 7476 1.0000 0 104,103 104,103 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
387,900 06/29/15 O COVER 11648 1.0000 0 387,900 387,900 0
168,060 06/29/15 B BUY 11649 1.0000 0 168,060 168,060 0
168,060 06/29/15 S SELL 11650 1.0000 0 168,060 168,060 0
37,494 06/29/15 O SHORT 11651 1.0000 0 37,494 37,494 0
83,016 06/29/15 O SHORT 11652 1.0000 0 83,016 83,016 0

682,000 06/29/15 O SHORT 11653 1.0000 0 682,000 682,000 0
BROKER 0800102 MEMO

107,474 06/29/15 O SHORT 11654 1.0000 0 107,474 107,474 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

372,840 06/30/15 B BUY 7486 1.0000 0 372,840 372,840 0
154,785 06/30/15 S SELL 7487 1.0000 0 154,785 154,785 0

BROKER 0800102 MEMO
6,684,069 06/30/15 B BUY 7488 1.0000 0 6,684,069 6,684,069 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
98,000 06/30/15 O COVER 11686 1.0000 0 98,000 98,000 0
11,860 06/30/15 O COVER 11687 1.0000 0 11,860 11,860 0
47,970 06/30/15 O SHORT 11688 1.0000 0 47,970 47,970 0
12,383 06/30/15 O COVER 11689 1.0000 0 12,383 12,383 0

835,711 06/30/15 O COVER 11693 1.0000 0 835,711 835,711 0
894,484 06/30/15 B BUY 11694 1.0000 0 894,484 894,484 0

----------------- ------------ ------------------ ------------------ ----------------
484,362,439 978 TOTAL BUYS 0 484,362,439 484,362,439 0
485,360,376 1,023 TOTAL SELLS 0 485,360,376 485,360,619 243
92,141,990 656 TOTAL OTHER TRANSACTIONS 0 92,141,990 92,141,990 0

----------------- ------------ ------------------ ------------------ ----------------
1061,864,805 SECURITY TOTAL 0 1,061,864,805 1,061,865,048 243
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

199990581 COMMITMENT TO PURCHASE FUND
BROKER 0800102 MEMO

12,000,000 07/01/14 B BUY 2 1.0000 0 12,000,000 12,000,000 0
12,000,000 07/01/14 S SELL 3 1.0000 0 12,000,000 12,000,000 0
4,400,000 07/29/14 S SELL 378 1.0000 0 4,400,000 4,400,000 0
2,260,000 07/30/14 B BUY 384 1.0000 0 2,260,000 2,260,000 0
1,500,000 07/30/14 B BUY 386 1.0000 0 1,500,000 1,500,000 0

14,000,000 07/31/14 S SELL 6 1.0000 0 14,000,000 14,000,000 0
1,300,000 07/31/14 B BUY 395 1.0000 0 1,300,000 1,300,000 0
500,000 07/31/14 B BUY 396 1.0000 0 500,000 500,000 0

3,000,000 07/31/14 B BUY 397 1.0000 0 3,000,000 3,000,000 0
2,500,000 07/31/14 B BUY 398 1.0000 0 2,500,000 2,500,000 0
3,800,000 07/31/14 B BUY 399 1.0000 0 3,800,000 3,800,000 0
1,000,000 07/31/14 B BUY 400 1.0000 0 1,000,000 1,000,000 0
1,300,000 07/31/14 B BUY 401 1.0000 0 1,300,000 1,300,000 0
6,000,000 07/31/14 S SELL 405 1.0000 0 6,000,000 6,000,000 0
5,540,000 07/31/14 S SELL 406 1.0000 0 5,540,000 5,540,000 0
5,500,000 07/31/14 S SELL 407 1.0000 0 5,500,000 5,500,000 0
4,200,000 07/31/14 S SELL 408 1.0000 0 4,200,000 4,200,000 0
2,750,000 07/31/14 S SELL 414 1.0000 0 2,750,000 2,750,000 0
500,000 08/01/14 S SELL 431 1.0000 0 500,000 500,000 0

1,300,000 08/01/14 S SELL 436 1.0000 0 1,300,000 1,300,000 0
3,800,000 08/01/14 S SELL 437 1.0000 0 3,800,000 3,800,000 0
2,260,000 08/01/14 S SELL 440 1.0000 0 2,260,000 2,260,000 0
3,000,000 08/01/14 S SELL 442 1.0000 0 3,000,000 3,000,000 0
2,500,000 08/01/14 S SELL 445 1.0000 0 2,500,000 2,500,000 0
1,500,000 08/01/14 B BUY 450 1.0000 0 1,500,000 1,500,000 0
1,500,000 08/01/14 S SELL 451 1.0000 0 1,500,000 1,500,000 0
1,500,000 08/01/14 S SELL 452 1.0000 0 1,500,000 1,500,000 0
1,300,000 08/01/14 S SELL 454 1.0000 0 1,300,000 1,300,000 0
1,000,000 08/01/14 S SELL 456 1.0000 0 1,000,000 1,000,000 0

10,000,000 08/08/14 B BUY 2 1.0000 0 10,000,000 10,000,000 0
10,000,000 08/08/14 S SELL 5 1.0000 0 10,000,000 10,000,000 0
8,000,000 08/28/14 B BUY 5 1.0000 0 8,000,000 8,000,000 0
1,300,000 08/28/14 B BUY 462 1.0000 0 1,300,000 1,300,000 0
3,000,000 08/28/14 B BUY 463 1.0000 0 3,000,000 3,000,000 0
3,000,000 08/29/14 B BUY 9 1.0000 0 3,000,000 3,000,000 0
9,000,000 08/29/14 B BUY 12 1.0000 0 9,000,000 9,000,000 0
750,000 08/29/14 B BUY 471 1.0000 0 750,000 750,000 0

1,000,000 08/29/14 B BUY 472 1.0000 0 1,000,000 1,000,000 0
4,130,000 08/29/14 B BUY 473 1.0000 0 4,130,000 4,130,000 0
3,750,000 08/29/14 B BUY 474 1.0000 0 3,750,000 3,750,000 0
750,000 08/29/14 B BUY 475 1.0000 0 750,000 750,000 0

3,000,000 09/02/14 S SELL 487 1.0000 0 3,000,000 3,000,000 0
750,000 09/02/14 S SELL 528 1.0000 0 750,000 750,000 0

1,000,000 09/02/14 S SELL 529 1.0000 0 1,000,000 1,000,000 0
3,750,000 09/02/14 S SELL 530 1.0000 0 3,750,000 3,750,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

5,000,000 09/29/14 B BUY 9 1.0000 0 5,000,000 5,000,000 0
3,000,000 09/29/14 B BUY 501 1.0000 0 3,000,000 3,000,000 0
5,000,000 09/29/14 B BUY 502 1.0000 0 5,000,000 5,000,000 0
1,000,000 09/29/14 B BUY 503 1.0000 0 1,000,000 1,000,000 0
3,500,000 09/29/14 B BUY 504 1.0000 0 3,500,000 3,500,000 0
1,000,000 09/29/14 B BUY 505 1.0000 0 1,000,000 1,000,000 0
1,500,000 09/29/14 B BUY 506 1.0000 0 1,500,000 1,500,000 0
1,500,000 09/29/14 B BUY 507 1.0000 0 1,500,000 1,500,000 0
4,000,000 09/29/14 B BUY 509 1.0000 0 4,000,000 4,000,000 0
8,000,000 09/30/14 S SELL 10 1.0000 0 8,000,000 8,000,000 0
1,000,000 09/30/14 B BUY 16 1.0000 0 1,000,000 1,000,000 0
4,000,000 09/30/14 B BUY 19 1.0000 0 4,000,000 4,000,000 0
3,000,000 09/30/14 S SELL 20 1.0000 0 3,000,000 3,000,000 0
9,000,000 09/30/14 S SELL 20 1.0000 0 9,000,000 9,000,000 0
8,000,000 09/30/14 B BUY 508 1.0000 0 8,000,000 8,000,000 0
1,300,000 09/30/14 S SELL 524 1.0000 0 1,300,000 1,300,000 0
4,130,000 09/30/14 S SELL 527 1.0000 0 4,130,000 4,130,000 0
750,000 09/30/14 S SELL 533 1.0000 0 750,000 750,000 0

5,000,000 10/01/14 S SELL 13 1.0000 0 5,000,000 5,000,000 0
2,000,000 10/01/14 B BUY 513 1.0000 0 2,000,000 2,000,000 0
2,000,000 10/01/14 S SELL 609 1.0000 0 2,000,000 2,000,000 0
3,000,000 10/17/14 S SELL 551 1.0000 0 3,000,000 3,000,000 0
1,500,000 10/20/14 S SELL 557 1.0000 0 1,500,000 1,500,000 0

12,000,000 10/28/14 B BUY 3 1.0000 0 12,000,000 12,000,000 0
5,000,000 10/30/14 B BUY 17 1.0000 0 5,000,000 5,000,000 0
8,000,000 10/30/14 S SELL 569 1.0000 0 8,000,000 8,000,000 0
4,000,000 10/30/14 S SELL 573 1.0000 0 4,000,000 4,000,000 0
1,200,000 10/30/14 B BUY 576 1.0000 0 1,200,000 1,200,000 0
6,000,000 10/31/14 B BUY 7 1.0000 0 6,000,000 6,000,000 0
1,000,000 10/31/14 B BUY 25 1.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 B BUY 26 1.0000 0 4,000,000 4,000,000 0
1,000,000 10/31/14 S SELL 27 1.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 S SELL 28 1.0000 0 4,000,000 4,000,000 0
1,500,000 10/31/14 S SELL 579 1.0000 0 1,500,000 1,500,000 0
3,000,000 10/31/14 B BUY 583 1.0000 0 3,000,000 3,000,000 0
500,000 10/31/14 B BUY 584 1.0000 0 500,000 500,000 0

1,000,000 10/31/14 S SELL 596 1.0000 0 1,000,000 1,000,000 0
3,500,000 10/31/14 S SELL 601 1.0000 0 3,500,000 3,500,000 0
1,000,000 10/31/14 S SELL 602 1.0000 0 1,000,000 1,000,000 0
5,000,000 10/31/14 S SELL 605 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/03/14 S SELL 20 1.0000 0 5,000,000 5,000,000 0
3,000,000 11/03/14 S SELL 624 1.0000 0 3,000,000 3,000,000 0
5,000,000 11/07/14 B BUY 592 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/07/14 S SELL 633 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/26/14 B BUY 25 1.0000 0 5,000,000 5,000,000 0
5,500,000 11/26/14 B BUY 632 1.0000 0 5,500,000 5,500,000 0

12,000,000 11/28/14 S SELL 9 1.0000 0 12,000,000 12,000,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

6,000,000 11/28/14 S SELL 10 1.0000 0 6,000,000 6,000,000 0
1,000,000 11/28/14 S SELL 31 1.0000 0 1,000,000 1,000,000 0
4,000,000 11/28/14 B BUY 34 1.0000 0 4,000,000 4,000,000 0
1,000,000 11/28/14 B BUY 35 1.0000 0 1,000,000 1,000,000 0
4,000,000 11/28/14 S SELL 39 1.0000 0 4,000,000 4,000,000 0
1,200,000 11/28/14 S SELL 637 1.0000 0 1,200,000 1,200,000 0
500,000 11/28/14 S SELL 638 1.0000 0 500,000 500,000 0

5,000,000 12/01/14 S SELL 28 1.0000 0 5,000,000 5,000,000 0
8,760,000 12/19/14 B BUY 653 1.0000 0 8,760,000 8,760,000 0
1,800,000 12/30/14 B BUY 663 1.0000 0 1,800,000 1,800,000 0
4,200,000 12/30/14 B BUY 664 1.0000 0 4,200,000 4,200,000 0
1,610,000 12/30/14 B BUY 665 1.0000 0 1,610,000 1,610,000 0
1,500,000 12/30/14 B BUY 666 1.0000 0 1,500,000 1,500,000 0
1,000,000 12/31/14 S SELL 37 1.0000 0 1,000,000 1,000,000 0
4,000,000 12/31/14 S SELL 40 1.0000 0 4,000,000 4,000,000 0
1,200,000 12/31/14 B BUY 667 1.0000 0 1,200,000 1,200,000 0
1,500,000 12/31/14 B BUY 668 1.0000 0 1,500,000 1,500,000 0
4,000,000 12/31/14 B BUY 672 1.0000 0 4,000,000 4,000,000 0
5,500,000 12/31/14 S SELL 675 1.0000 0 5,500,000 5,500,000 0
8,760,000 01/16/15 S SELL 678 1.0000 0 8,760,000 8,760,000 0
1,720,000 01/22/15 B BUY 726 1.0000 0 1,720,000 1,720,000 0
5,000,000 01/29/15 B BUY 30 1.0000 0 5,000,000 5,000,000 0
1,000,000 01/30/15 B BUY 43 1.0000 0 1,000,000 1,000,000 0
4,000,000 01/30/15 B BUY 46 1.0000 0 4,000,000 4,000,000 0
900,000 01/30/15 B BUY 691 1.0000 0 900,000 900,000 0
600,000 01/30/15 B BUY 692 1.0000 0 600,000 600,000 0

1,500,000 01/30/15 B BUY 693 1.0000 0 1,500,000 1,500,000 0
600,000 01/30/15 B BUY 694 1.0000 0 600,000 600,000 0

7,500,000 01/30/15 B BUY 695 1.0000 0 7,500,000 7,500,000 0
3,000,000 01/30/15 B BUY 696 1.0000 0 3,000,000 3,000,000 0
4,910,000 01/30/15 B BUY 697 1.0000 0 4,910,000 4,910,000 0
1,800,000 01/30/15 S SELL 706 1.0000 0 1,800,000 1,800,000 0
4,200,000 01/30/15 S SELL 708 1.0000 0 4,200,000 4,200,000 0
4,000,000 01/30/15 S SELL 715 1.0000 0 4,000,000 4,000,000 0
1,500,000 01/30/15 S SELL 716 1.0000 0 1,500,000 1,500,000 0
1,500,000 01/30/15 S SELL 717 1.0000 0 1,500,000 1,500,000 0
1,200,000 01/30/15 S SELL 718 1.0000 0 1,200,000 1,200,000 0
1,610,000 01/30/15 S SELL 719 1.0000 0 1,610,000 1,610,000 0
1,720,000 01/30/15 S SELL 742 1.0000 0 1,720,000 1,720,000 0
7,003,000 02/02/15 B BUY 710 1.0000 0 7,003,000 7,003,000 0

27,000 02/02/15 B BUY 711 1.0000 0 27,000 27,000 0
900,000 02/02/15 S SELL 764 1.0000 0 900,000 900,000 0

5,000,000 02/24/15 S SELL 32 1.0000 0 5,000,000 5,000,000 0
1,000,000 02/25/15 S SELL 45 1.0000 0 1,000,000 1,000,000 0
4,000,000 02/25/15 S SELL 48 1.0000 0 4,000,000 4,000,000 0
5,000,000 02/26/15 B BUY 37 1.0000 0 5,000,000 5,000,000 0
7,500,000 02/26/15 S SELL 769 1.0000 0 7,500,000 7,500,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

4,910,000 02/26/15 S SELL 770 1.0000 0 4,910,000 4,910,000 0
3,000,000 02/26/15 S SELL 771 1.0000 0 3,000,000 3,000,000 0
7,003,000 02/26/15 S SELL 772 1.0000 0 7,003,000 7,003,000 0

27,000 02/26/15 S SELL 774 1.0000 0 27,000 27,000 0
1,400,000 02/26/15 B BUY 779 1.0000 0 1,400,000 1,400,000 0
500,000 02/26/15 B BUY 780 1.0000 0 500,000 500,000 0

1,000,000 02/27/15 B BUY 51 1.0000 0 1,000,000 1,000,000 0
4,000,000 02/27/15 B BUY 54 1.0000 0 4,000,000 4,000,000 0
600,000 02/27/15 S SELL 810 1.0000 0 600,000 600,000 0
600,000 02/27/15 S SELL 813 1.0000 0 600,000 600,000 0

1,500,000 02/27/15 S SELL 815 1.0000 0 1,500,000 1,500,000 0
1,000,000 03/23/15 S SELL 54 1.0000 0 1,000,000 1,000,000 0
4,000,000 03/23/15 S SELL 56 1.0000 0 4,000,000 4,000,000 0
5,400,000 03/30/15 B BUY 43 1.0000 0 5,400,000 5,400,000 0
1,000,000 03/30/15 B BUY 853 1.0000 0 1,000,000 1,000,000 0
5,000,000 03/30/15 B BUY 854 1.0000 0 5,000,000 5,000,000 0
300,000 03/30/15 B BUY 855 1.0000 0 300,000 300,000 0
500,000 03/30/15 B BUY 856 1.0000 0 500,000 500,000 0

5,000,000 03/31/15 S SELL 44 1.0000 0 5,000,000 5,000,000 0
1,000,000 03/31/15 B BUY 862 1.0000 0 1,000,000 1,000,000 0
2,000,000 03/31/15 B BUY 863 1.0000 0 2,000,000 2,000,000 0
500,000 03/31/15 B BUY 864 1.0000 0 500,000 500,000 0

3,400,000 03/31/15 B BUY 865 1.0000 0 3,400,000 3,400,000 0
6,400,000 03/31/15 B BUY 870 1.0000 0 6,400,000 6,400,000 0
500,000 03/31/15 S SELL 871 1.0000 0 500,000 500,000 0

1,400,000 03/31/15 S SELL 872 1.0000 0 1,400,000 1,400,000 0
5,700,000 04/01/15 B BUY 875 1.0000 0 5,700,000 5,700,000 0
5,700,000 04/01/15 S SELL 895 1.0000 0 5,700,000 5,700,000 0
6,400,000 04/17/15 S SELL 892 1.0000 0 6,400,000 6,400,000 0
5,000,000 04/20/15 S SELL 893 1.0000 0 5,000,000 5,000,000 0
2,000,000 04/24/15 S SELL 897 1.0000 0 2,000,000 2,000,000 0
500,000 04/27/15 S SELL 942 1.0000 0 500,000 500,000 0

5,400,000 04/28/15 S SELL 47 1.0000 0 5,400,000 5,400,000 0
3,400,000 04/29/15 B BUY 907 1.0000 0 3,400,000 3,400,000 0
2,000,000 04/29/15 B BUY 908 1.0000 0 2,000,000 2,000,000 0
4,140,000 04/29/15 B BUY 909 1.0000 0 4,140,000 4,140,000 0
3,400,000 04/29/15 S SELL 943 1.0000 0 3,400,000 3,400,000 0
1,000,000 04/30/15 S SELL 913 1.0000 0 1,000,000 1,000,000 0
2,400,000 04/30/15 B BUY 922 1.0000 0 2,400,000 2,400,000 0
2,480,000 04/30/15 B BUY 923 1.0000 0 2,480,000 2,480,000 0
2,500,000 04/30/15 B BUY 924 1.0000 0 2,500,000 2,500,000 0
1,300,000 04/30/15 B BUY 925 1.0000 0 1,300,000 1,300,000 0
3,700,000 04/30/15 B BUY 926 1.0000 0 3,700,000 3,700,000 0
2,500,000 04/30/15 B BUY 930 1.0000 0 2,500,000 2,500,000 0
500,000 04/30/15 S SELL 932 1.0000 0 500,000 500,000 0
300,000 04/30/15 S SELL 934 1.0000 0 300,000 300,000 0

1,000,000 04/30/15 S SELL 946 1.0000 0 1,000,000 1,000,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,420,000 05/14/15 B BUY 963 1.0000 0 1,420,000 1,420,000 0
1,420,000 05/14/15 S SELL 964 1.0000 0 1,420,000 1,420,000 0
1,420,000 05/14/15 B BUY 965 1.0000 0 1,420,000 1,420,000 0
6,000,000 05/15/15 B BUY 12 1.0000 0 6,000,000 6,000,000 0
6,000,000 05/15/15 S SELL 13 1.0000 0 6,000,000 6,000,000 0
4,140,000 05/29/15 S SELL 974 1.0000 0 4,140,000 4,140,000 0
2,000,000 05/29/15 S SELL 978 1.0000 0 2,000,000 2,000,000 0
3,700,000 05/29/15 S SELL 980 1.0000 0 3,700,000 3,700,000 0
2,500,000 05/29/15 S SELL 981 1.0000 0 2,500,000 2,500,000 0
3,400,000 05/29/15 S SELL 983 1.0000 0 3,400,000 3,400,000 0
2,400,000 05/29/15 S SELL 984 1.0000 0 2,400,000 2,400,000 0
1,300,000 05/29/15 S SELL 986 1.0000 0 1,300,000 1,300,000 0
2,500,000 05/29/15 S SELL 991 1.0000 0 2,500,000 2,500,000 0
2,480,000 05/29/15 S SELL 993 1.0000 0 2,480,000 2,480,000 0
1,420,000 06/01/15 S SELL 1018 1.0000 0 1,420,000 1,420,000 0
2,000,000 06/29/15 B BUY 1025 1.0000 0 2,000,000 2,000,000 0

----------------- ------------ ------------------ ------------------ ----------------
309,730,000 98 TOTAL BUYS 0 309,730,000 309,730,000 0
350,120,000 104 TOTAL SELLS 0 350,120,000 350,120,000 0

----------------- ------------ ------------------ ------------------ ----------------
659,850,000 SECURITY TOTAL 0 659,850,000 659,850,000 0

EUR COLL ECU COLLATERAL ACCOUNT
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,090 07/01/14 B BUY 1205 EUR 1.0000 0 1,491 1,491 0
10,050 07/01/14 O COVER 2256 EUR 1.0000 0 13,694 13,748 (54)

BROKER 0800102 MEMO
503 07/01/14 O SHORT 2267 EUR 1.0000 0 687 687 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
14,525 07/01/14 B BUY 2521 EUR 1.0000 0 19,869 19,869 0
23,760 07/01/14 B BUY 2523 EUR 1.0000 0 32,502 32,502 0

BROKER 0800102 MEMO
195 07/01/14 S SELL 2557 EUR 1.0000 0 266 266 1

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
38,640 07/01/14 B BUY 71578 EUR 1.0000 0 52,858 52,858 0
46,870 07/02/14 S SELL 1233 EUR 1.0000 0 64,216 63,999 (217)
44,890 07/02/14 O SHORT 2273 EUR 1.0000 0 61,295 61,295 0
7,350 07/02/14 B BUY 2570 EUR 1.0000 0 10,036 10,036 0
5,400 07/02/14 B BUY 2572 EUR 1.0000 0 7,373 7,373 0
3,680 07/02/14 S SELL 71598 EUR 1.0000 0 5,039 5,025 (14)

11,990 07/03/14 B BUY 1252 EUR 1.0000 0 16,318 16,318 0
28,810 07/03/14 O COVER 2287 EUR 1.0000 0 39,266 39,210 55
39,900 07/03/14 B BUY 2604 EUR 1.0000 0 54,304 54,304 0
39,420 07/03/14 B BUY 2606 EUR 1.0000 0 53,651 53,651 0
68,080 07/03/14 B BUY 71650 EUR 1.0000 0 92,657 92,657 0
33,790 07/04/14 B BUY 1258 EUR 1.0000 0 45,917 45,917 0
29,480 07/04/14 O COVER 2291 EUR 1.0000 0 40,179 40,060 118
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

7,175 07/04/14 S SELL 2616 EUR 1.0000 0 9,781 9,750 (31)
8,100 07/04/14 S SELL 2618 EUR 1.0000 0 11,042 11,007 (35)

34,960 07/04/14 S SELL 71652 EUR 1.0000 0 47,834 47,507 (327)
7,630 07/07/14 B BUY 1275 EUR 1.0000 0 10,374 10,374 0
3,350 07/07/14 O COVER 2303 EUR 1.0000 0 4,566 4,555 11

33,950 07/07/14 S SELL 2649 EUR 1.0000 0 46,283 46,158 (124)
51,300 07/07/14 S SELL 2651 EUR 1.0000 0 69,935 69,747 (188)
69,920 07/07/14 S SELL 71679 EUR 1.0000 0 95,667 95,063 (604)

BROKER 0800102 MEMO
1 07/08/14 B BUY 456 EUR 1.0000 0 1 1 0
0 07/08/14 S RGAIN 467 EUR .0000 0 0 1 1

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1 07/08/14 S SELL 533 EUR 1.0000 0 1 1 0

72,193 07/08/14 O SHORT 535 EUR 1.0000 0 98,284 98,284 0
50,140 07/08/14 B BUY 1290 EUR 1.0000 0 68,261 68,261 0
14,070 07/08/14 O SHORT 2314 EUR 1.0000 0 19,155 19,155 0
47,425 07/08/14 S SELL 2675 EUR 1.0000 0 64,653 64,564 (88)
45,360 07/08/14 S SELL 2677 EUR 1.0000 0 61,838 61,753 (84)
84,640 07/08/14 S SELL 71713 EUR 1.0000 0 115,808 115,229 (579)
31,730 07/09/14 O COVER 552 EUR 1.0000 0 43,197 43,281 (84)
8,720 07/09/14 S SELL 1305 EUR 1.0000 0 11,942 11,895 (48)

26,800 07/09/14 O SHORT 2325 EUR 1.0000 0 36,557 36,557 0
7,020 07/09/14 B BUY 2702 EUR 1.0000 0 9,576 9,576 0

11,725 07/09/14 B BUY 2704 EUR 1.0000 0 15,993 15,993 0
34,960 07/09/14 B BUY 71746 EUR 1.0000 0 47,687 47,687 0
93,694 07/10/14 O SHORT 564 EUR 1.0000 0 127,433 127,433 0

BROKER 0800102 MEMO
64,140 07/10/14 S SELL 1359 EUR 1.0000 0 87,842 87,237 (605)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
39,530 07/10/14 O SHORT 2336 EUR 1.0000 0 53,765 53,765 0
52,150 07/10/14 S SELL 2731 EUR 1.0000 0 71,103 70,929 (174)
99,360 07/10/14 S SELL 71778 EUR 1.0000 0 135,916 135,140 (777)
1,740 07/11/14 O COVER 574 EUR 1.0000 0 2,367 2,366 1
1,620 07/11/14 B BUY 1407 EUR 1.0000 0 2,203 2,203 0
5,450 07/11/14 B BUY 1409 EUR 1.0000 0 7,411 7,411 0

30,820 07/11/14 O COVER 2347 EUR 1.0000 0 41,998 41,912 85
5,950 07/11/14 S SELL 2738 EUR 1.0000 0 8,112 8,091 (21)
1,840 07/11/14 B BUY 71803 EUR 1.0000 0 2,502 2,502 0

60,900 07/14/14 O COVER 591 EUR 1.0000 0 82,854 82,988 (134)
8,720 07/14/14 S SELL 1450 EUR 1.0000 0 11,942 11,883 (59)
1,192 07/14/14 S SELL 1452 EUR 1.0000 0 1,633 1,625 (8)

BROKER 0800102 MEMO
32,828 07/14/14 B BUY 1473 EUR 1.0000 0 44,734 44,734 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
8,710 07/14/14 O COVER 2358 EUR 1.0000 0 11,869 11,869 0

49,175 07/14/14 B BUY 2745 EUR 1.0000 0 67,011 67,011 0
64,400 07/14/14 B BUY 71834 EUR 1.0000 0 87,758 87,758 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

46,980 07/15/14 O SHORT 603 EUR 1.0000 0 63,750 63,750 0
27,000 07/15/14 S SELL 1495 EUR 1.0000 0 36,973 36,638 (335)
14,740 07/15/14 O COVER 2369 EUR 1.0000 0 20,086 20,001 84
15,750 07/15/14 S SELL 2752 EUR 1.0000 0 21,467 21,372 (95)
49,680 07/15/14 S SELL 71852 EUR 1.0000 0 67,917 67,413 (503)
35,970 07/16/14 B BUY 1533 EUR 1.0000 0 48,687 48,687 0
51,300 07/16/14 B BUY 1535 EUR 1.0000 0 69,437 69,437 0
23,450 07/16/14 O COVER 2380 EUR 1.0000 0 31,955 31,741 214
73,080 07/16/14 B BUY 2773 EUR 1.0000 0 98,917 98,917 0
39,550 07/16/14 B BUY 2775 EUR 1.0000 0 53,533 53,533 0
77,280 07/16/14 B BUY 71870 EUR 1.0000 0 104,602 104,602 0
41,420 07/17/14 B BUY 1574 EUR 1.0000 0 55,992 55,992 0
41,040 07/17/14 S SELL 1576 EUR 1.0000 0 56,153 55,478 (675)
15,410 07/17/14 O COVER 2387 EUR 1.0000 0 20,999 20,831 168
80,040 07/17/14 S SELL 2800 EUR 1.0000 0 108,615 108,198 (416)
37,450 07/17/14 S SELL 2802 EUR 1.0000 0 50,820 50,625 (195)
84,640 07/17/14 S SELL 71883 EUR 1.0000 0 115,511 114,416 (1,095)

BROKER 0800102 MEMO
118,497 07/18/14 O COVER 629 EUR 1.0000 0 161,048 160,084 964

1 07/18/14 B BUY 631 EUR 1.0000 0 1 1 0
1 07/18/14 S SELL 645 EUR 1.0000 0 1 1 0
0 07/18/14 S RLOSS 655 EUR .0000 0 0 (1) (1)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,020 07/18/14 S SELL 1613 EUR 1.0000 0 9,605 9,484 (121)
9,810 07/18/14 B BUY 1615 EUR 1.0000 0 13,253 13,253 0
9,380 07/18/14 O SHORT 2398 EUR 1.0000 0 12,672 12,672 0

12,180 07/18/14 B BUY 2827 EUR 1.0000 0 16,455 16,455 0
15,225 07/18/14 S SELL 2829 EUR 1.0000 0 20,645 20,568 (77)
12,880 07/18/14 B BUY 71896 EUR 1.0000 0 17,400 17,400 0
6,480 07/21/14 S SELL 1653 EUR 1.0000 0 8,866 8,761 (104)

19,620 07/21/14 B BUY 1655 EUR 1.0000 0 26,527 26,527 0
20,100 07/21/14 O COVER 2411 EUR 1.0000 0 27,383 27,176 207
36,540 07/21/14 S SELL 2853 EUR 1.0000 0 49,548 49,404 (144)
20,581 07/21/14 S SELL 2855 EUR 1.0000 0 27,908 27,827 (81)
8,644 07/21/14 O SHORT 2857 EUR 1.0000 0 11,687 11,687 0

29,225 07/21/14 O SHORT 2866 EUR 1.0000 0 39,514 39,514 0
BROKER 0800102 MEMO

29,225 07/21/14 O COVER 2870 EUR 1.0000 0 39,514 39,514 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

38,640 07/21/14 S SELL 71906 EUR 1.0000 0 52,715 52,243 (472)
46,980 07/22/14 B BUY 1685 EUR 1.0000 0 63,270 63,270 0
26,160 07/22/14 S SELL 1687 EUR 1.0000 0 35,773 35,231 (542)
4,690 07/22/14 O SHORT 2422 EUR 1.0000 0 6,316 6,316 0
8,644 07/22/14 O COVER 2883 EUR 1.0000 0 11,687 11,641 46

78,356 07/22/14 B BUY 2885 EUR 1.0000 0 105,526 105,526 0
38,500 07/22/14 B BUY 2887 EUR 1.0000 0 51,850 51,850 0
92,000 07/22/14 B BUY 71914 EUR 1.0000 0 123,901 123,901 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

5,400 07/23/14 B BUY 1733 EUR 1.0000 0 7,270 7,270 0
43,600 07/23/14 B BUY 1735 EUR 1.0000 0 58,701 58,701 0
26,800 07/23/14 O COVER 2435 EUR 1.0000 0 36,505 36,082 422
9,275 07/23/14 B BUY 2919 EUR 1.0000 0 12,487 12,487 0
3,480 07/23/14 B BUY 2921 EUR 1.0000 0 4,685 4,685 0
3,680 07/23/14 B BUY 71922 EUR 1.0000 0 4,955 4,955 0

40,330 07/24/14 S SELL 1768 EUR 1.0000 0 55,128 54,320 (808)
17,280 07/24/14 B BUY 1770 EUR 1.0000 0 23,274 23,274 0

670 07/24/14 O COVER 2446 EUR 1.0000 0 913 902 10
12,250 07/24/14 B BUY 2952 EUR 1.0000 0 16,500 16,500 0
96,660 07/24/14 B BUY 2954 EUR 1.0000 0 130,191 130,191 0
58,320 07/25/14 S SELL 1808 EUR 1.0000 0 79,708 78,341 (1,367)
29,430 07/25/14 B BUY 1810 EUR 1.0000 0 39,533 39,533 0
10,050 07/25/14 O COVER 2455 EUR 1.0000 0 13,689 13,500 189

168,260 07/25/14 S SELL 2984 EUR 1.0000 0 226,612 226,024 (588)
55,125 07/25/14 S SELL 2986 EUR 1.0000 0 74,242 74,049 (193)
11,990 07/28/14 B BUY 1850 EUR 1.0000 0 16,114 16,114 0

540 07/28/14 B BUY 1852 EUR 1.0000 0 726 726 0
32,160 07/28/14 O COVER 2466 EUR 1.0000 0 43,806 43,221 584
7,160 07/28/14 S SELL 3021 EUR 1.0000 0 9,643 9,623 (20)
7,976 07/28/14 S SELL 3023 EUR 1.0000 0 10,742 10,719 (23)
7,074 07/28/14 O SHORT 3025 EUR 1.0000 0 9,507 9,507 0

BROKER 0800102 MEMO
7,074 07/28/14 O COVER 3053 EUR 1.0000 0 9,507 9,507 0

424,735 07/28/14 B BUY 3055 EUR 1.0000 0 570,822 570,822 0
8 07/28/14 B BUY 71969 EUR 1.0000 0 11 11 0

BROKER
0 07/28/14 S RGAIN 71971 EUR .0000 0 0 11 11

BROKER 0800102 MEMO
431,808 07/28/14 S SELL 71973 EUR 1.0000 0 587,423 580,329 (7,094)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
29,160 07/29/14 B BUY 1894 EUR 1.0000 0 39,106 39,106 0
42,510 07/29/14 B BUY 1896 EUR 1.0000 0 57,010 57,010 0
17,420 07/29/14 O COVER 2477 EUR 1.0000 0 23,728 23,362 366
64,440 07/29/14 B BUY 3086 EUR 1.0000 0 86,420 86,420 0
21,175 07/29/14 B BUY 3088 EUR 1.0000 0 28,398 28,398 0
45,780 07/30/14 S SELL 1936 EUR 1.0000 0 62,504 61,247 (1,257)
7,020 07/30/14 B BUY 1938 EUR 1.0000 0 9,392 9,392 0

14,740 07/30/14 O SHORT 2490 EUR 1.0000 0 19,720 19,720 0
60,860 07/30/14 S SELL 3119 EUR 1.0000 0 81,764 81,422 (342)
20,300 07/30/14 S SELL 3121 EUR 1.0000 0 27,272 27,158 (114)
11,990 07/31/14 S SELL 1979 EUR 1.0000 0 16,369 16,043 (326)
40,500 07/31/14 S SELL 1981 EUR 1.0000 0 55,291 54,189 (1,102)
12,060 07/31/14 O SHORT 2501 EUR 1.0000 0 16,136 16,136 0

BROKER 0800102 MEMO
0 07/31/14 O SHORT 2509 EUR 1.0000 0 0 0 0

BROKER
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

0 07/31/14 S RLOSS 2511 EUR .0000 0 0 0 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

63,000 07/31/14 S SELL 3153 EUR 1.0000 0 84,639 84,294 (345)
189,740 07/31/14 S SELL 3155 EUR 1.0000 0 254,910 253,872 (1,038)
33,790 08/01/14 B BUY 2023 EUR 1.0000 0 45,377 45,377 0
59,940 08/01/14 S SELL 2025 EUR 1.0000 0 81,806 80,493 (1,313)
39,530 08/01/14 O SHORT 2516 EUR 1.0000 0 53,085 53,085 0

BROKER 0800102 MEMO
433 08/01/14 O SHORT 2531 EUR 1.0000 0 581 581 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
72,100 08/01/14 S SELL 3189 EUR 1.0000 0 96,864 96,823 (41)

104,350 08/01/14 S SELL 3191 EUR 1.0000 0 140,191 140,131 (60)
56,750 08/01/14 O SHORT 3193 EUR 1.0000 0 76,210 76,210 0

BROKER 0800102 MEMO
324 08/01/14 O SHORT 3230 EUR 1.0000 0 436 436 0
17 08/01/14 O SHORT 72061 EUR 1.0000 0 23 23 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
31,320 08/04/14 S SELL 2093 EUR 1.0000 0 42,746 42,030 (716)
7,630 08/04/14 B BUY 2095 EUR 1.0000 0 10,239 10,239 0

34,170 08/04/14 O COVER 2537 EUR 1.0000 0 46,382 45,854 527
17,325 08/04/14 O SHORT 3247 EUR 1.0000 0 23,249 23,249 0

BROKER 0800102 MEMO
17 08/04/14 O SHORT 3262 EUR 1.0000 0 23 23 0
17 08/04/14 O COVER 72073 EUR 1.0000 0 23 23 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
55,590 08/05/14 S SELL 2131 EUR 1.0000 0 75,864 74,321 (1,543)
29,160 08/05/14 B BUY 2133 EUR 1.0000 0 38,985 38,985 0
38,860 08/05/14 O SHORT 2546 EUR 1.0000 0 51,954 51,954 0
3,580 08/05/14 O SHORT 3287 EUR 1.0000 0 4,786 4,786 0

10,150 08/05/14 O COVER 3289 EUR 1.0000 0 13,626 13,570 55
7,560 08/06/14 S SELL 2177 EUR 1.0000 0 10,314 10,098 (216)

54,500 08/06/14 B BUY 2179 EUR 1.0000 0 72,793 72,793 0
26,130 08/06/14 O SHORT 2558 EUR 1.0000 0 34,901 34,901 0
22,575 08/06/14 O SHORT 3321 EUR 1.0000 0 30,152 30,152 0
85,920 08/06/14 O SHORT 3323 EUR 1.0000 0 114,759 114,759 0
31,320 08/07/14 S SELL 2222 EUR 1.0000 0 42,702 41,817 (885)
42,510 08/07/14 B BUY 2224 EUR 1.0000 0 56,757 56,757 0
28,810 08/07/14 O SHORT 2572 EUR 1.0000 0 38,466 38,466 0

128,880 08/07/14 O SHORT 3359 EUR 1.0000 0 172,074 172,074 0
30,275 08/07/14 O SHORT 3361 EUR 1.0000 0 40,422 40,422 0
33,996 08/08/14 B BUY 2296 EUR 1.0000 0 45,604 45,604 0
82,418 08/08/14 S SELL 2298 EUR 1.0000 0 112,284 110,560 (1,724)

BROKER 0800102 MEMO
12,618 08/08/14 S SELL 2323 EUR 1.0000 0 17,191 16,927 (264)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
12,060 08/08/14 O COVER 2581 EUR 1.0000 0 16,303 16,178 125
9,275 08/08/14 O SHORT 3387 EUR 1.0000 0 12,442 12,442 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

25,060 08/08/14 O SHORT 3389 EUR 1.0000 0 33,617 33,617 0
180,600 08/11/14 S SELL 2346 EUR 1.0000 0 246,044 241,778 (4,266)
86,240 08/11/14 B BUY 2348 EUR 1.0000 0 115,454 115,454 0
28,810 08/11/14 O COVER 2594 EUR 1.0000 0 38,946 38,569 376
60,200 08/11/14 O COVER 3421 EUR 1.0000 0 80,500 80,593 (92)

157,520 08/11/14 O COVER 3423 EUR 1.0000 0 210,638 210,880 (242)
49,000 08/12/14 S SELL 2397 EUR 1.0000 0 66,697 65,452 (1,245)

121,800 08/12/14 B BUY 2399 EUR 1.0000 0 162,694 162,694 0
45,560 08/12/14 O COVER 2603 EUR 1.0000 0 61,588 60,857 732
89,500 08/12/14 O SHORT 3453 EUR 1.0000 0 119,550 119,550 0
40,600 08/12/14 O SHORT 3455 EUR 1.0000 0 54,231 54,231 0
66,640 08/13/14 B BUY 2490 EUR 1.0000 0 89,168 89,168 0

146,475 08/13/14 S SELL 2492 EUR 1.0000 0 199,006 195,991 (3,015)
3,350 08/13/14 O COVER 2615 EUR 1.0000 0 4,529 4,482 46

48,825 08/13/14 O COVER 3486 EUR 1.0000 0 65,257 65,330 (74)
121,720 08/13/14 O COVER 3488 EUR 1.0000 0 162,684 162,867 (184)
19,425 08/14/14 S SELL 2534 EUR 1.0000 0 26,391 25,992 (400)
1,960 08/14/14 B BUY 2536 EUR 1.0000 0 2,623 2,623 0

47,570 08/14/14 O COVER 2626 EUR 1.0000 0 64,306 63,651 655
6,475 08/14/14 O COVER 3519 EUR 1.0000 0 8,654 8,664 (10)
3,580 08/14/14 O COVER 3521 EUR 1.0000 0 4,785 4,790 (5)

68,600 08/15/14 S SELL 2578 EUR 1.0000 0 93,200 91,807 (1,393)
162,225 08/15/14 B BUY 2580 EUR 1.0000 0 217,106 217,106 0
37,520 08/15/14 O COVER 2637 EUR 1.0000 0 50,720 50,213 507

125,300 08/15/14 O SHORT 3552 EUR 1.0000 0 167,689 167,689 0
54,075 08/15/14 O SHORT 3554 EUR 1.0000 0 72,369 72,369 0
99,960 08/18/14 B BUY 2623 EUR 1.0000 0 133,582 133,582 0

191,100 08/18/14 S SELL 2625 EUR 1.0000 0 259,063 255,376 (3,686)
25,460 08/18/14 O SHORT 2649 EUR 1.0000 0 34,023 34,023 0
63,700 08/18/14 O COVER 3585 EUR 1.0000 0 85,209 85,125 84

182,580 08/18/14 O COVER 3587 EUR 1.0000 0 244,231 243,991 240
28,140 08/19/14 O COVER 2660 EUR 1.0000 0 37,987 37,480 507
33,320 08/19/14 B BUY 2670 EUR 1.0000 0 44,379 44,379 0
86,100 08/19/14 S SELL 2672 EUR 1.0000 0 116,681 114,677 (2,004)
28,700 08/19/14 O COVER 3620 EUR 1.0000 0 38,391 38,226 165
6,007 08/19/14 O COVER 3622 EUR 1.0000 0 8,035 8,000 35

54,853 08/19/14 B BUY 3624 EUR 1.0000 0 73,059 73,059 0
1,340 08/20/14 O SHORT 2671 EUR 1.0000 0 1,781 1,781 0

24,675 08/20/14 B BUY 2714 EUR 1.0000 0 32,787 32,787 0
21,560 08/20/14 S SELL 2716 EUR 1.0000 0 29,209 28,648 (561)
39,380 08/20/14 S SELL 3655 EUR 1.0000 0 52,450 52,326 (124)
8,225 08/20/14 S SELL 3657 EUR 1.0000 0 10,955 10,929 (26)

12,060 08/21/14 O COVER 2684 EUR 1.0000 0 16,278 16,022 257
80,360 08/21/14 B BUY 2761 EUR 1.0000 0 106,758 106,758 0
83,475 08/21/14 S SELL 2763 EUR 1.0000 0 112,986 110,897 (2,090)

146,780 08/21/14 B BUY 3688 EUR 1.0000 0 194,997 194,997 0
27,825 08/21/14 B BUY 3690 EUR 1.0000 0 36,966 36,966 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

3,350 08/22/14 O SHORT 2693 EUR 1.0000 0 4,433 4,433 0
45,080 08/22/14 S SELL 2805 EUR 1.0000 0 61,017 59,648 (1,370)
48,825 08/22/14 B BUY 2807 EUR 1.0000 0 64,603 64,603 0
16,275 08/22/14 S SELL 3720 EUR 1.0000 0 21,624 21,534 (89)
82,340 08/22/14 S SELL 3722 EUR 1.0000 0 109,400 108,948 (452)
79,730 08/25/14 O COVER 2701 EUR 1.0000 0 107,577 105,232 2,345

123,480 08/25/14 B BUY 2844 EUR 1.0000 0 162,975 162,975 0
158,550 08/25/14 S SELL 2846 EUR 1.0000 0 214,090 209,262 (4,827)
52,850 08/25/14 B BUY 3747 EUR 1.0000 0 69,754 69,754 0

225,540 08/25/14 B BUY 3749 EUR 1.0000 0 297,679 297,679 0
19,430 08/26/14 O COVER 2714 EUR 1.0000 0 26,216 25,654 562
68,600 08/26/14 B BUY 2901 EUR 1.0000 0 90,576 90,576 0
97,650 08/26/14 S SELL 2903 EUR 1.0000 0 131,735 128,932 (2,803)

125,300 08/26/14 B BUY 3776 EUR 1.0000 0 165,440 165,440 0
32,550 08/26/14 B BUY 3778 EUR 1.0000 0 42,977 42,977 0
35,510 08/27/14 O COVER 2727 EUR 1.0000 0 47,912 46,884 1,029
7,840 08/27/14 S SELL 2939 EUR 1.0000 0 10,577 10,351 (225)

22,575 08/27/14 B BUY 2941 EUR 1.0000 0 29,806 29,806 0
14,320 08/27/14 S SELL 3807 EUR 1.0000 0 18,923 18,907 (16)
7,525 08/27/14 S SELL 3809 EUR 1.0000 0 9,944 9,935 (8)

46,230 08/28/14 O SHORT 2739 EUR 1.0000 0 60,910 60,910 0
122,850 08/28/14 B BUY 2986 EUR 1.0000 0 161,861 161,861 0
62,720 08/28/14 S SELL 2988 EUR 1.0000 0 84,445 82,637 (1,808)

114,560 08/28/14 S SELL 3852 EUR 1.0000 0 151,381 150,939 (442)
17,270 08/28/14 S SELL 3854 EUR 1.0000 0 22,820 22,754 (67)
10,720 08/29/14 O COVER 2748 EUR 1.0000 0 14,281 14,120 161
5,880 08/29/14 B BUY 3030 EUR 1.0000 0 7,745 7,745 0

13,125 08/29/14 B BUY 3032 EUR 1.0000 0 17,288 17,288 0
10,740 08/29/14 B BUY 3873 EUR 1.0000 0 14,147 14,147 0
11,390 09/01/14 O COVER 2759 EUR 1.0000 0 15,173 14,963 210
15,680 09/01/14 B BUY 3065 EUR 1.0000 0 20,599 20,599 0
31,500 09/01/14 S SELL 3067 EUR 1.0000 0 42,391 41,382 (1,009)
28,640 09/01/14 B BUY 3884 EUR 1.0000 0 37,624 37,624 0
21,440 09/02/14 O SHORT 2771 EUR 1.0000 0 28,135 28,135 0

BROKER 0800102 MEMO
343 09/02/14 O SHORT 2782 EUR 1.0000 0 450 450 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
36,750 09/02/14 S SELL 3104 EUR 1.0000 0 49,456 48,225 (1,231)
9,800 09/02/14 B BUY 3106 EUR 1.0000 0 12,860 12,860 0

17,900 09/02/14 B BUY 3899 EUR 1.0000 0 23,489 23,489 0
BROKER 0800102 MEMO

675 09/02/14 S SELL 3915 EUR 1.0000 0 891 886 (6)
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

10,720 09/03/14 O SHORT 2790 EUR 1.0000 0 14,083 14,083 0
76,440 09/03/14 B BUY 3173 EUR 1.0000 0 100,423 100,423 0

118,125 09/03/14 S SELL 3175 EUR 1.0000 0 158,771 155,187 (3,584)
139,620 09/03/14 B BUY 3934 EUR 1.0000 0 183,426 183,426 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

79,828 09/04/14 O COVER 2808 EUR 1.0000 0 105,821 103,509 2,312
2,914 09/04/14 O SHORT 2810 EUR 1.0000 0 3,778 3,778 0

117,600 09/04/14 B BUY 3223 EUR 1.0000 0 152,486 152,486 0
114,450 09/04/14 S SELL 3225 EUR 1.0000 0 153,452 148,402 (5,050)
214,800 09/04/14 B BUY 3952 EUR 1.0000 0 278,520 278,520 0
19,264 09/05/14 O COVER 2819 EUR 1.0000 0 25,452 24,963 489
46,396 09/05/14 B BUY 2821 EUR 1.0000 0 60,122 60,122 0
24,675 09/05/14 S SELL 3266 EUR 1.0000 0 33,084 31,975 (1,109)
26,130 09/08/14 S SELL 2832 EUR 1.0000 0 33,861 33,834 (26)

BROKER 0800102 MEMO
0 09/08/14 B BUY 2837 EUR 1.0000 0 0 0 0
0 09/08/14 S RGAIN 2839 EUR .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
19,600 09/08/14 S SELL 3317 EUR 1.0000 0 26,279 25,379 (900)
1,575 09/08/14 S SELL 3319 EUR 1.0000 0 2,112 2,039 (72)

35,800 09/08/14 S SELL 3984 EUR 1.0000 0 46,992 46,356 (637)
20,266 09/09/14 S SELL 2843 EUR 1.0000 0 26,262 26,172 (89)
31,994 09/09/14 O SHORT 2845 EUR 1.0000 0 41,319 41,319 0
42,525 09/09/14 B BUY 3365 EUR 1.0000 0 54,919 54,919 0
54,880 09/09/14 S SELL 3367 EUR 1.0000 0 73,508 70,875 (2,634)

BROKER 0800102 MEMO
11,760 09/09/14 B BUY 3392 EUR 1.0000 0 15,187 15,187 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
78,760 09/09/14 S SELL 4015 EUR 1.0000 0 103,383 101,715 (1,668)
24,790 09/10/14 O SHORT 2854 EUR 1.0000 0 32,020 32,020 0
6,300 09/10/14 B BUY 3416 EUR 1.0000 0 8,137 8,137 0

21,440 09/11/14 O SHORT 2868 EUR 1.0000 0 27,746 27,746 0
23,100 09/11/14 B BUY 3461 EUR 1.0000 0 29,894 29,894 0
21,560 09/11/14 S SELL 3463 EUR 1.0000 0 28,852 27,901 (951)
39,380 09/11/14 S SELL 4044 EUR 1.0000 0 51,692 50,962 (730)
5,360 09/12/14 O SHORT 2877 EUR 1.0000 0 6,935 6,935 0

35,700 09/12/14 B BUY 3507 EUR 1.0000 0 46,189 46,189 0
7,370 09/15/14 O COVER 2889 EUR 1.0000 0 9,525 9,536 (11)

12,600 09/15/14 S SELL 3559 EUR 1.0000 0 16,849 16,303 (546)
3,920 09/15/14 S SELL 3561 EUR 1.0000 0 5,242 5,072 (170)

BROKER 0800102 MEMO
0 09/15/14 B BUY 3587 EUR 1.0000 0 0 0 0
0 09/15/14 S RGAIN 3589 EUR .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,160 09/15/14 S SELL 4073 EUR 1.0000 0 9,398 9,264 (134)

10,050 09/16/14 O SHORT 2900 EUR 1.0000 0 13,007 13,007 0
3,254 09/16/14 S SELL 3640 EUR 1.0000 0 4,351 4,211 (140)
3,742 09/16/14 S SELL 3642 EUR 1.0000 0 5,004 4,843 (161)

BROKER 0800102 MEMO
22,264 09/16/14 B BUY 3668 EUR 1.0000 0 28,815 28,815 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
5,943 09/16/14 S SELL 4105 EUR 1.0000 0 7,801 7,692 (109)
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
29,213 09/16/14 S SELL 4117 EUR 1.0000 0 38,346 37,809 (537)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
30,820 09/17/14 O COVER 2910 EUR 1.0000 0 39,837 39,941 (104)
31,360 09/17/14 B BUY 3692 EUR 1.0000 0 40,641 40,641 0
44,100 09/17/14 S SELL 3694 EUR 1.0000 0 58,908 57,151 (1,757)
57,280 09/17/14 B BUY 4131 EUR 1.0000 0 74,232 74,232 0
8,710 09/18/14 O SHORT 2921 EUR 1.0000 0 11,255 11,255 0

54,880 09/18/14 B BUY 3737 EUR 1.0000 0 70,916 70,916 0
122,325 09/18/14 S SELL 3739 EUR 1.0000 0 163,217 158,068 (5,149)
100,240 09/18/14 B BUY 4147 EUR 1.0000 0 129,530 129,530 0
52,930 09/19/14 O COVER 2934 EUR 1.0000 0 68,413 67,965 448
34,650 09/19/14 S SELL 3790 EUR 1.0000 0 46,233 44,492 (1,741)
25,480 09/19/14 B BUY 3792 EUR 1.0000 0 32,718 32,718 0

BROKER 0800102 MEMO
46,540 09/19/14 B BUY 4171 EUR 1.0000 0 59,760 59,760 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
5,360 09/22/14 O SHORT 2946 EUR 1.0000 0 6,873 6,873 0

39,200 09/22/14 S SELL 3832 EUR 1.0000 0 52,270 50,266 (2,004)
72,450 09/22/14 B BUY 3834 EUR 1.0000 0 92,903 92,903 0
71,600 09/22/14 S SELL 4184 EUR 1.0000 0 93,589 91,813 (1,776)
10,050 09/23/14 O SHORT 2956 EUR 1.0000 0 12,928 12,928 0
98,000 09/23/14 S SELL 3881 EUR 1.0000 0 130,435 126,062 (4,372)

167,475 09/23/14 B BUY 3883 EUR 1.0000 0 215,431 215,431 0
179,000 09/23/14 S SELL 4198 EUR 1.0000 0 233,973 230,257 (3,716)
24,120 09/24/14 O COVER 2967 EUR 1.0000 0 31,070 30,871 199
82,425 09/24/14 S SELL 3920 EUR 1.0000 0 109,314 105,496 (3,819)
78,400 09/24/14 B BUY 3922 EUR 1.0000 0 100,344 100,344 0

143,200 09/24/14 B BUY 4216 EUR 1.0000 0 183,282 183,282 0
2,514 09/25/14 O COVER 2979 EUR 1.0000 0 3,238 3,205 34
8,206 09/25/14 B BUY 2981 EUR 1.0000 0 10,461 10,461 0

169,050 09/25/14 B BUY 3970 EUR 1.0000 0 215,496 215,496 0
86,240 09/25/14 S SELL 3972 EUR 1.0000 0 113,763 109,934 (3,829)

157,520 09/25/14 S SELL 4238 EUR 1.0000 0 204,990 200,799 (4,191)
8,206 09/26/14 S SELL 2991 EUR 1.0000 0 10,461 10,418 (42)

14,574 09/26/14 O SHORT 2993 EUR 1.0000 0 18,503 18,503 0
19,425 09/26/14 B BUY 4017 EUR 1.0000 0 24,662 24,662 0
35,280 09/26/14 B BUY 4019 EUR 1.0000 0 44,791 44,791 0
64,440 09/26/14 B BUY 4254 EUR 1.0000 0 81,813 81,813 0
16,750 09/29/14 O SHORT 3006 EUR 1.0000 0 21,250 21,250 0
64,050 09/29/14 B BUY 4062 EUR 1.0000 0 81,257 81,257 0
58,800 09/29/14 S SELL 4064 EUR 1.0000 0 77,369 74,597 (2,772)

107,400 09/29/14 S SELL 4271 EUR 1.0000 0 139,389 136,253 (3,136)
31,324 09/30/14 O COVER 3017 EUR 1.0000 0 39,753 39,570 183
6,196 09/30/14 B BUY 3019 EUR 1.0000 0 7,827 7,827 0

61,425 09/30/14 S SELL 4116 EUR 1.0000 0 80,823 77,595 (3,228)
88,200 09/30/14 B BUY 4118 EUR 1.0000 0 111,419 111,419 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
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DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

161,100 09/30/14 B BUY 4289 EUR 1.0000 0 203,510 203,510 0
43,550 10/01/14 B BUY 3030 EUR 1.0000 0 54,853 54,853 0

BROKER 0800102 MEMO
214 10/01/14 S SELL 3041 EUR 1.0000 0 270 270 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
70,560 10/01/14 S SELL 4154 EUR 1.0000 0 92,655 88,874 (3,781)

102,375 10/01/14 B BUY 4156 EUR 1.0000 0 128,946 128,946 0
BROKER 0800102 MEMO

141 10/01/14 S SELL 4313 EUR 1.0000 0 182 178 (4)
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

128,880 10/01/14 S SELL 4336 EUR 1.0000 0 166,141 162,331 (3,810)
35,510 10/02/14 S SELL 3051 EUR 1.0000 0 44,743 44,933 190

166,600 10/02/14 S SELL 4213 EUR 1.0000 0 218,254 210,807 (7,446)
185,850 10/02/14 B BUY 4215 EUR 1.0000 0 235,165 235,165 0
304,300 10/02/14 S SELL 4353 EUR 1.0000 0 392,277 385,046 (7,231)

8,040 10/03/14 B BUY 3062 EUR 1.0000 0 10,059 10,059 0
56,840 10/03/14 B BUY 4259 EUR 1.0000 0 71,115 71,115 0

103,820 10/03/14 B BUY 4369 EUR 1.0000 0 129,894 129,894 0
9,380 10/06/14 S SELL 3073 EUR 1.0000 0 11,789 11,790 1

15,680 10/06/14 S SELL 4301 EUR 1.0000 0 20,443 19,708 (735)
24,675 10/06/14 B BUY 4303 EUR 1.0000 0 31,014 31,014 0
28,640 10/06/14 S SELL 4386 EUR 1.0000 0 36,554 35,998 (557)
12,060 10/07/14 S SELL 3084 EUR 1.0000 0 15,157 15,231 74

111,825 10/07/14 B BUY 4346 EUR 1.0000 0 141,224 141,224 0
101,920 10/07/14 S SELL 4348 EUR 1.0000 0 132,582 128,715 (3,867)
186,160 10/07/14 S SELL 4403 EUR 1.0000 0 237,602 235,101 (2,500)

6,700 10/08/14 B BUY 3095 EUR 1.0000 0 8,500 8,500 0
47,040 10/08/14 S SELL 4391 EUR 1.0000 0 61,192 59,677 (1,514)
75,600 10/08/14 B BUY 4393 EUR 1.0000 0 95,910 95,910 0
85,920 10/08/14 S SELL 4421 EUR 1.0000 0 109,662 109,002 (660)
28,140 10/09/14 B BUY 3106 EUR 1.0000 0 35,773 35,773 0
21,560 10/09/14 S SELL 4436 EUR 1.0000 0 28,019 27,408 (610)
7,631 10/09/14 S SELL 4438 EUR 1.0000 0 9,740 9,701 (39)
7,875 10/09/14 S SELL 4438 EUR 1.0000 0 10,234 10,011 (223)

31,749 10/09/14 O SHORT 4440 EUR 1.0000 0 40,360 40,360 0
16,080 10/10/14 S SELL 3119 EUR 1.0000 0 20,430 20,303 (127)

186,160 10/10/14 O SHORT 4459 EUR 1.0000 0 235,046 235,046 0
101,920 10/10/14 S SELL 4481 EUR 1.0000 0 132,451 128,684 (3,767)
222,600 10/10/14 B BUY 4483 EUR 1.0000 0 281,055 281,055 0

4,020 10/13/14 S SELL 3127 EUR 1.0000 0 5,107 5,098 (10)
10,740 10/13/14 O COVER 4470 EUR 1.0000 0 13,574 13,619 (45)
1,050 10/13/14 B BUY 4521 EUR 1.0000 0 1,331 1,331 0
5,880 10/13/14 B BUY 4523 EUR 1.0000 0 7,456 7,456 0

17,420 10/14/14 B BUY 3137 EUR 1.0000 0 22,067 22,067 0
28,640 10/14/14 O COVER 4484 EUR 1.0000 0 36,197 36,280 (83)
15,680 10/14/14 B BUY 4555 EUR 1.0000 0 19,863 19,863 0
32,550 10/14/14 S SELL 4557 EUR 1.0000 0 42,156 41,233 (923)
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32,782 10/15/14 S SELL 3147 EUR 1.0000 0 41,584 41,828 244
18,138 10/15/14 O SHORT 3149 EUR 1.0000 0 23,143 23,143 0

404,540 10/15/14 O SHORT 4500 EUR 1.0000 0 516,173 516,173 0
221,480 10/15/14 S SELL 4597 EUR 1.0000 0 286,841 282,597 (4,243)
277,725 10/15/14 B BUY 4599 EUR 1.0000 0 354,363 354,363 0
125,290 10/16/14 O SHORT 3162 EUR 1.0000 0 160,127 160,127 0
35,800 10/16/14 O SHORT 4521 EUR 1.0000 0 45,754 45,754 0
19,600 10/16/14 S SELL 4653 EUR 1.0000 0 25,333 25,050 (283)
32,025 10/16/14 S SELL 4655 EUR 1.0000 0 41,392 40,930 (463)
54,270 10/17/14 O COVER 3171 EUR 1.0000 0 69,345 69,289 56

279,240 10/17/14 O COVER 4536 EUR 1.0000 0 355,356 356,520 (1,163)
249,375 10/17/14 S SELL 4693 EUR 1.0000 0 322,316 318,390 (3,926)
152,880 10/17/14 B BUY 4695 EUR 1.0000 0 195,190 195,190 0
58,960 10/20/14 O SHORT 3182 EUR 1.0000 0 75,354 75,354 0

100,240 10/20/14 O SHORT 4553 EUR 1.0000 0 128,112 128,112 0
154,122 10/20/14 B BUY 4746 EUR 1.0000 0 196,975 196,975 0
100,240 10/20/14 S SELL 4748 EUR 1.0000 0 129,332 128,112 (1,220)
33,500 10/21/14 O COVER 3193 EUR 1.0000 0 42,809 42,644 166

218,380 10/21/14 O COVER 4572 EUR 1.0000 0 278,179 277,987 192
215,800 10/21/14 S SELL 4801 EUR 1.0000 0 278,431 274,703 (3,728)
239,120 10/21/14 B BUY 4803 EUR 1.0000 0 304,388 304,388 0
16,750 10/22/14 O COVER 3204 EUR 1.0000 0 21,405 21,216 188
42,960 10/22/14 O COVER 4591 EUR 1.0000 0 54,724 54,415 308
47,040 10/22/14 B BUY 4849 EUR 1.0000 0 59,583 59,583 0
49,400 10/22/14 S SELL 4851 EUR 1.0000 0 63,608 62,573 (1,036)
5,360 10/23/14 O COVER 3215 EUR 1.0000 0 6,849 6,780 70

139,620 10/23/14 O COVER 4604 EUR 1.0000 0 177,852 176,598 1,254
158,600 10/23/14 S SELL 4885 EUR 1.0000 0 204,217 200,605 (3,611)
152,880 10/23/14 B BUY 4887 EUR 1.0000 0 193,370 193,370 0

2,010 10/24/14 O SHORT 3226 EUR 1.0000 0 2,546 2,546 0
35,800 10/24/14 O SHORT 4621 EUR 1.0000 0 45,353 45,353 0
39,200 10/24/14 S SELL 4931 EUR 1.0000 0 50,405 49,661 (744)
69,550 10/24/14 B BUY 4933 EUR 1.0000 0 88,109 88,109 0
14,740 10/27/14 O SHORT 3239 EUR 1.0000 0 18,737 18,737 0

121,720 10/27/14 O SHORT 4641 EUR 1.0000 0 154,724 154,724 0
115,050 10/27/14 B BUY 4980 EUR 1.0000 0 146,246 146,246 0
133,280 10/27/14 S SELL 4982 EUR 1.0000 0 171,186 169,419 (1,767)

2,010 10/28/14 O COVER 3250 EUR 1.0000 0 2,566 2,562 4
143,200 10/28/14 O COVER 4658 EUR 1.0000 0 181,992 182,537 (545)
156,800 10/28/14 B BUY 5033 EUR 1.0000 0 199,873 199,873 0
215,800 10/28/14 S SELL 5035 EUR 1.0000 0 277,021 275,080 (1,941)
21,440 10/29/14 O COVER 3259 EUR 1.0000 0 27,374 27,360 15
64,440 10/29/14 O SHORT 4673 EUR 1.0000 0 82,232 82,232 0
70,560 10/29/14 S SELL 5073 EUR 1.0000 0 90,577 90,042 (536)
3,900 10/29/14 S SELL 5075 EUR 1.0000 0 5,006 4,977 (30)

BROKER 0800102 MEMO
14,070 10/30/14 O COVER 3275 EUR 1.0000 0 17,964 17,758 206

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD495 PAGE 354
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
42,960 10/30/14 O COVER 4691 EUR 1.0000 0 54,720 54,222 498
40,950 10/30/14 S SELL 5121 EUR 1.0000 0 52,567 51,685 (882)
47,040 10/30/14 B BUY 5123 EUR 1.0000 0 59,372 59,372 0
67,000 10/31/14 O COVER 3281 EUR 1.0000 0 85,544 83,944 1,600
74,709 10/31/14 O COVER 4708 EUR 1.0000 0 95,160 93,602 1,557

200,951 10/31/14 B BUY 4710 EUR 1.0000 0 251,772 251,772 0
7,722 10/31/14 B BUY 5168 EUR 1.0000 0 9,675 9,675 0

263,900 10/31/14 S SELL 5170 EUR 1.0000 0 338,588 330,640 (7,947)
301,840 10/31/14 B BUY 5172 EUR 1.0000 0 378,175 378,175 0
17,420 11/03/14 O SHORT 3296 EUR 1.0000 0 21,748 21,748 0

BROKER 0800102 MEMO
226 11/03/14 O SHORT 3307 EUR 1.0000 0 282 282 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
96,660 11/03/14 S SELL 4731 EUR 1.0000 0 121,105 120,675 (430)

BROKER 0800102 MEMO
579 11/03/14 S SELL 4755 EUR 1.0000 0 725 722 (3)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
105,840 11/03/14 S SELL 5225 EUR 1.0000 0 135,284 132,136 (3,149)
62,700 11/03/14 B BUY 5227 EUR 1.0000 0 78,278 78,278 0
71,500 11/03/14 B BUY 5229 EUR 1.0000 0 89,264 89,264 0
1,340 11/04/14 O COVER 3317 EUR 1.0000 0 1,681 1,685 (4)

103,713 11/04/14 S SELL 4766 EUR 1.0000 0 129,942 130,382 441
64,547 11/04/14 O SHORT 4768 EUR 1.0000 0 81,146 81,146 0

184,240 11/04/14 S SELL 5286 EUR 1.0000 0 235,111 231,617 (3,494)
104,000 11/04/14 B BUY 5288 EUR 1.0000 0 130,744 130,744 0
250,800 11/04/14 S SELL 5290 EUR 1.0000 0 319,780 315,293 (4,487)
12,730 11/05/14 O SHORT 3328 EUR 1.0000 0 15,898 15,898 0
64,547 11/05/14 O COVER 4788 EUR 1.0000 0 81,146 80,610 536

128,773 11/05/14 B BUY 4790 EUR 1.0000 0 160,818 160,818 0
83,600 11/05/14 B BUY 5343 EUR 1.0000 0 104,404 104,404 0

177,450 11/05/14 S SELL 5345 EUR 1.0000 0 226,023 221,608 (4,414)
211,680 11/05/14 B BUY 5347 EUR 1.0000 0 264,357 264,357 0
33,774 11/06/14 O COVER 3341 EUR 1.0000 0 42,296 42,003 293
5,086 11/06/14 B BUY 3343 EUR 1.0000 0 6,325 6,325 0

BROKER 0800102 MEMO
16,858 11/06/14 B BUY 3353 EUR 1.0000 0 20,965 20,965 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
46,540 11/06/14 B BUY 4806 EUR 1.0000 0 57,879 57,879 0
12,540 11/06/14 B BUY 5405 EUR 1.0000 0 15,595 15,595 0
89,050 11/06/14 S SELL 5407 EUR 1.0000 0 113,132 110,747 (2,385)
50,960 11/06/14 B BUY 5409 EUR 1.0000 0 63,376 63,376 0
12,060 11/07/14 S SELL 3365 EUR 1.0000 0 14,998 14,971 (27)

136,040 11/07/14 S SELL 4821 EUR 1.0000 0 169,706 168,880 (826)
58,520 11/07/14 S SELL 5448 EUR 1.0000 0 74,298 72,647 (1,651)

148,960 11/07/14 S SELL 5450 EUR 1.0000 0 189,123 184,919 (4,204)
113,100 11/07/14 B BUY 5452 EUR 1.0000 0 140,402 140,402 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

21,440 11/10/14 B BUY 3378 EUR 1.0000 0 26,679 26,679 0
100,240 11/10/14 B BUY 4840 EUR 1.0000 0 124,734 124,734 0
64,350 11/10/14 S SELL 5505 EUR 1.0000 0 81,570 80,074 (1,496)

109,760 11/10/14 B BUY 5507 EUR 1.0000 0 136,580 136,580 0
12,540 11/10/14 S SELL 5509 EUR 1.0000 0 15,876 15,604 (272)
18,090 11/11/14 B BUY 3385 EUR 1.0000 0 22,480 22,480 0
42,960 11/11/14 B BUY 4853 EUR 1.0000 0 53,384 53,384 0
31,200 11/11/14 S SELL 5543 EUR 1.0000 0 39,500 38,771 (730)
16,720 11/11/14 B BUY 5545 EUR 1.0000 0 20,777 20,777 0
47,040 11/11/14 B BUY 5547 EUR 1.0000 0 58,454 58,454 0
23,450 11/12/14 S SELL 3399 EUR 1.0000 0 29,162 29,259 96

182,473 11/12/14 S SELL 4875 EUR 1.0000 0 227,109 227,671 562
18,007 11/12/14 O SHORT 4877 EUR 1.0000 0 22,468 22,468 0

209,300 11/12/14 B BUY 5600 EUR 1.0000 0 261,144 261,144 0
96,140 11/12/14 S SELL 5602 EUR 1.0000 0 121,441 119,954 (1,487)

219,520 11/12/14 S SELL 5604 EUR 1.0000 0 277,290 273,895 (3,395)
2,680 11/13/14 S SELL 3408 EUR 1.0000 0 3,333 3,343 10

18,007 11/13/14 O COVER 4892 EUR 1.0000 0 22,468 22,463 5
24,953 11/13/14 B BUY 4894 EUR 1.0000 0 31,127 31,127 0
63,050 11/13/14 S SELL 5638 EUR 1.0000 0 79,643 78,652 (991)
47,040 11/13/14 B BUY 5640 EUR 1.0000 0 58,680 58,680 0
54,340 11/13/14 S SELL 5642 EUR 1.0000 0 68,614 67,786 (828)
11,390 11/14/14 B BUY 3417 EUR 1.0000 0 14,214 14,214 0
3,580 11/14/14 S SELL 4913 EUR 1.0000 0 4,466 4,468 2

13,000 11/14/14 B BUY 5684 EUR 1.0000 0 16,223 16,223 0
50,160 11/14/14 S SELL 5686 EUR 1.0000 0 63,330 62,597 (732)
3,920 11/14/14 S SELL 5688 EUR 1.0000 0 4,949 4,892 (57)

38,190 11/17/14 B BUY 3428 EUR 1.0000 0 47,571 47,571 0
93,080 11/17/14 B BUY 4930 EUR 1.0000 0 115,945 115,945 0
81,250 11/17/14 S SELL 5741 EUR 1.0000 0 102,582 101,209 (1,373)
33,440 11/17/14 B BUY 5743 EUR 1.0000 0 41,655 41,655 0
34,320 11/17/14 B BUY 5745 EUR 1.0000 0 42,751 42,751 0

BROKER 0800102 MEMO
70,064 11/17/14 B BUY 5770 EUR 1.0000 0 87,275 87,275 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
10,050 11/18/14 S SELL 3443 EUR 1.0000 0 12,516 12,594 78

125,300 11/18/14 B BUY 4948 EUR 1.0000 0 157,020 157,020 0
46,200 11/18/14 B BUY 5789 EUR 1.0000 0 57,896 57,896 0
29,260 11/18/14 B BUY 5791 EUR 1.0000 0 36,667 36,667 0

193,700 11/18/14 S SELL 5793 EUR 1.0000 0 244,179 242,735 (1,444)
2,010 11/19/14 S SELL 3450 EUR 1.0000 0 2,503 2,521 17

14,320 11/19/14 B BUY 4964 EUR 1.0000 0 17,958 17,958 0
5,280 11/19/14 B BUY 5834 EUR 1.0000 0 6,621 6,621 0
9,750 11/19/14 S SELL 5836 EUR 1.0000 0 12,291 12,227 (64)

192,280 11/19/14 B BUY 5838 EUR 1.0000 0 241,129 241,129 0
20,770 11/20/14 B BUY 3461 EUR 1.0000 0 26,047 26,047 0
64,440 11/20/14 S SELL 4981 EUR 1.0000 0 80,548 80,811 263
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

31,850 11/20/14 S SELL 5881 EUR 1.0000 0 40,124 39,941 (182)
213,180 11/20/14 S SELL 5883 EUR 1.0000 0 268,559 267,338 (1,220)
23,760 11/20/14 S SELL 5885 EUR 1.0000 0 29,932 29,796 (136)
69,010 11/21/14 B BUY 3476 EUR 1.0000 0 85,662 85,662 0

329,360 11/21/14 B BUY 4998 EUR 1.0000 0 408,835 408,835 0
121,440 11/21/14 B BUY 5929 EUR 1.0000 0 150,743 150,743 0
319,150 11/21/14 S SELL 5931 EUR 1.0000 0 401,548 396,161 (5,388)
137,940 11/21/14 S SELL 5933 EUR 1.0000 0 173,553 171,225 (2,329)
18,090 11/24/14 B BUY 3490 EUR 1.0000 0 22,498 22,498 0
71,600 11/24/14 B BUY 5016 EUR 1.0000 0 89,045 89,045 0
68,900 11/24/14 S SELL 5990 EUR 1.0000 0 86,689 85,687 (1,001)
26,400 11/24/14 B BUY 5992 EUR 1.0000 0 32,832 32,832 0
37,620 11/24/14 B BUY 5994 EUR 1.0000 0 46,786 46,786 0
29,480 11/25/14 B BUY 3502 EUR 1.0000 0 36,807 36,807 0
25,060 11/25/14 B BUY 5034 EUR 1.0000 0 31,289 31,289 0
79,950 11/25/14 S SELL 6031 EUR 1.0000 0 100,513 99,822 (691)

183,920 11/25/14 S SELL 6033 EUR 1.0000 0 231,224 229,633 (1,591)
9,240 11/25/14 B BUY 6035 EUR 1.0000 0 11,537 11,537 0

476,754 11/25/14 S SELL 6064 EUR 1.0000 0 599,320 595,251 (4,068)
16,750 11/26/14 S SELL 3514 EUR 1.0000 0 20,857 20,985 129
21,480 11/26/14 B BUY 5053 EUR 1.0000 0 26,911 26,911 0
94,250 11/26/14 S SELL 6092 EUR 1.0000 0 118,480 118,081 (399)
7,920 11/26/14 B BUY 6094 EUR 1.0000 0 9,923 9,923 0

96,140 11/26/14 S SELL 6096 EUR 1.0000 0 120,831 120,449 (382)
BROKER 0800102 MEMO

475,020 11/26/14 B BUY 6153 EUR 1.0000 0 595,129 595,129 0
1,734 11/26/14 B BUY 6155 EUR 1.0000 0 2,173 2,173 0

BROKER
0 11/26/14 S RGAIN 6157 EUR .0000 0 0 2,173 2,173

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
59,630 11/27/14 B BUY 3518 EUR 1.0000 0 74,427 74,427 0
64,440 11/27/14 B BUY 5060 EUR 1.0000 0 80,431 80,431 0
23,760 11/27/14 B BUY 6114 EUR 1.0000 0 29,656 29,656 0

BROKER 0800102 MEMO
202,940 11/27/14 S SELL 6159 EUR 1.0000 0 254,260 253,300 (961)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
18,760 11/28/14 B BUY 3534 EUR 1.0000 0 23,387 23,387 0
10,740 11/28/14 B BUY 5079 EUR 1.0000 0 13,389 13,389 0
7,150 11/28/14 S SELL 6212 EUR 1.0000 0 8,958 8,914 (45)

12,540 11/28/14 B BUY 6214 EUR 1.0000 0 15,633 15,633 0
3,960 11/28/14 B BUY 6216 EUR 1.0000 0 4,937 4,937 0

BROKER 0800102 MEMO
476,226 11/28/14 O SHORT 8148 EUR 1.0000 0 593,688 593,688 0
476,226 11/28/14 O SHORT 72565 EUR 1.0000 0 593,688 593,688 0
476,226 11/28/14 O COVER 73027 EUR 1.0000 0 593,688 593,688 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
335 12/01/14 S SELL 6285 EUR 1.0000 0 418 418 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

6,700 12/02/14 B BUY 3545 EUR 1.0000 0 8,310 8,310 0
BROKER 0800102 MEMO

137 12/02/14 S SELL 3558 EUR 1.0000 0 170 170 (1)
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

738 12/02/14 S SELL 3568 EUR 1.0000 0 919 915 (4)
BROKER 0800102 MEMO

28,719 12/02/14 S SELL 3577 EUR 1.0000 0 35,779 35,619 (160)
25,302 12/02/14 B BUY 3579 EUR 1.0000 0 31,380 31,380 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
57,280 12/02/14 S SELL 5097 EUR 1.0000 0 71,322 71,042 (281)

BROKER 0800102 MEMO
351 12/02/14 S SELL 5111 EUR 1.0000 0 437 436 (2)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
28,640 12/02/14 B BUY 5130 EUR 1.0000 0 35,521 35,521 0
21,120 12/02/14 S SELL 6248 EUR 1.0000 0 26,455 26,194 (260)
19,500 12/02/14 B BUY 6250 EUR 1.0000 0 24,185 24,185 0

133,760 12/02/14 B BUY 6252 EUR 1.0000 0 165,896 165,896 0
49,738 12/02/14 B BUY 6317 EUR 1.0000 0 61,687 61,687 0
10,560 12/02/14 B BUY 6319 EUR 1.0000 0 13,097 13,097 0
23,400 12/02/14 B BUY 6321 EUR 1.0000 0 29,022 29,022 0

BROKER 0800102 MEMO
45,558 12/02/14 B BUY 6349 EUR 1.0000 0 56,503 56,503 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
22,110 12/03/14 B BUY 3586 EUR 1.0000 0 27,243 27,243 0
42,960 12/03/14 B BUY 5150 EUR 1.0000 0 52,933 52,933 0
55,250 12/03/14 S SELL 6369 EUR 1.0000 0 68,885 68,076 (809)
33,440 12/03/14 B BUY 6371 EUR 1.0000 0 41,203 41,203 0
15,840 12/03/14 B BUY 6373 EUR 1.0000 0 19,517 19,517 0
29,480 12/04/14 S SELL 3615 EUR 1.0000 0 36,681 36,664 (17)

214,800 12/04/14 S SELL 5201 EUR 1.0000 0 267,251 267,147 (105)
169,000 12/04/14 B BUY 6468 EUR 1.0000 0 210,185 210,185 0
79,200 12/04/14 S SELL 6470 EUR 1.0000 0 98,616 98,501 (115)
91,960 12/04/14 B BUY 6472 EUR 1.0000 0 114,371 114,371 0
57,620 12/05/14 B BUY 3624 EUR 1.0000 0 70,855 70,855 0

315,040 12/05/14 B BUY 5218 EUR 1.0000 0 387,405 387,405 0
309,400 12/05/14 S SELL 6515 EUR 1.0000 0 385,198 380,469 (4,729)
58,520 12/05/14 B BUY 6517 EUR 1.0000 0 71,962 71,962 0

116,160 12/05/14 B BUY 6519 EUR 1.0000 0 142,842 142,842 0
4,020 12/08/14 S SELL 3637 EUR 1.0000 0 4,991 4,941 (50)

93,080 12/08/14 S SELL 5243 EUR 1.0000 0 115,295 114,409 (886)
84,500 12/08/14 B BUY 6597 EUR 1.0000 0 103,863 103,863 0

338,580 12/08/14 S SELL 6604 EUR 1.0000 0 419,659 416,166 (3,493)
34,320 12/08/14 S SELL 6614 EUR 1.0000 0 42,538 42,184 (354)
50,920 12/09/14 S SELL 3645 EUR 1.0000 0 63,221 63,260 39

289,980 12/09/14 S SELL 5255 EUR 1.0000 0 359,188 360,257 1,069
270,400 12/09/14 B BUY 6639 EUR 1.0000 0 335,931 335,931 0
175,560 12/09/14 S SELL 6643 EUR 1.0000 0 217,820 218,107 287
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

106,920 12/09/14 S SELL 6644 EUR 1.0000 0 132,657 132,832 175
24,120 12/10/14 S SELL 3655 EUR 1.0000 0 29,947 29,949 2
60,860 12/10/14 S SELL 5270 EUR 1.0000 0 75,385 75,567 182
5,850 12/10/14 B BUY 6697 EUR 1.0000 0 7,264 7,264 0

25,080 12/10/14 S SELL 6700 EUR 1.0000 0 31,118 31,141 23
22,440 12/10/14 S SELL 6701 EUR 1.0000 0 27,842 27,863 21
1,340 12/11/14 B BUY 3666 EUR 1.0000 0 1,659 1,659 0

25,060 12/11/14 B BUY 5295 EUR 1.0000 0 31,031 31,031 0
9,240 12/11/14 B BUY 6750 EUR 1.0000 0 11,441 11,441 0

78,650 12/11/14 S SELL 6756 EUR 1.0000 0 97,578 97,388 (189)
37,620 12/11/14 S SELL 6757 EUR 1.0000 0 46,674 46,583 (91)
4,020 12/12/14 S SELL 3678 EUR 1.0000 0 4,991 5,010 19

347,260 12/12/14 S SELL 5312 EUR 1.0000 0 430,130 432,755 2,625
371,150 12/12/14 B BUY 6845 EUR 1.0000 0 462,527 462,527 0
280,060 12/12/14 S SELL 6851 EUR 1.0000 0 348,480 349,011 530
128,040 12/12/14 S SELL 6852 EUR 1.0000 0 159,321 159,563 242
35,510 12/15/14 B BUY 3690 EUR 1.0000 0 44,112 44,112 0
60,401 12/15/14 S SELL 5340 EUR 1.0000 0 74,815 75,034 218

225,999 12/15/14 O SHORT 5342 EUR 1.0000 0 280,747 280,747 0
350,267 12/15/14 O COVER 5348 EUR 1.0000 0 436,978 435,119 1,858
325,000 12/15/14 B BUY 6898 EUR 1.0000 0 403,731 403,731 0
33,440 12/15/14 B BUY 6899 EUR 1.0000 0 41,541 41,541 0

105,600 12/15/14 S SELL 6903 EUR 1.0000 0 131,247 131,182 (66)
366,683 12/15/14 S SELL 6945 EUR 1.0000 0 455,741 455,512 (228)
129,149 12/15/14 B BUY 6948 EUR 1.0000 0 160,435 160,435 0

BROKER 0800102 MEMO
235,636 12/15/14 B BUY 6962 EUR 1.0000 0 292,718 292,718 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
13,400 12/16/14 S SELL 3702 EUR 1.0000 0 16,638 16,763 125

BROKER 0800102 MEMO
22,475 12/16/14 S SELL 3716 EUR 1.0000 0 27,906 28,115 209

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
353,203 12/16/14 O SHORT 5346 EUR 1.0000 0 441,839 441,839 0
228,934 12/16/14 O COVER 5378 EUR 1.0000 0 285,608 286,385 (777)
14,506 12/16/14 B BUY 5380 EUR 1.0000 0 18,146 18,146 0
89,760 12/16/14 B BUY 6980 EUR 1.0000 0 112,285 112,285 0

291,200 12/16/14 S SELL 6986 EUR 1.0000 0 362,217 364,277 2,060
158,840 12/16/14 S SELL 6987 EUR 1.0000 0 197,577 198,701 1,124

5,890 12/17/14 B BUY 3722 EUR 1.0000 0 7,300 7,300 0
39,380 12/17/14 B BUY 5400 EUR 1.0000 0 48,810 48,810 0
14,520 12/17/14 B BUY 7034 EUR 1.0000 0 17,997 17,997 0
13,650 12/17/14 S SELL 7040 EUR 1.0000 0 16,964 16,918 (46)
37,620 12/17/14 S SELL 7041 EUR 1.0000 0 46,755 46,628 (127)

BROKER 0800102 MEMO
950 12/18/14 B BUY 3733 EUR 1.0000 0 1,167 1,167 0

322,200 12/18/14 B BUY 5426 EUR 1.0000 0 395,645 395,645 0
121,220 12/18/14 B BUY 7083 EUR 1.0000 0 148,852 148,852 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

118,800 12/18/14 B BUY 7084 EUR 1.0000 0 145,880 145,880 0
249,594 12/18/14 S SELL 7110 EUR 1.0000 0 306,632 306,489 (142)
44,856 12/18/14 O SHORT 7112 EUR 1.0000 0 55,080 55,080 0
4,560 12/19/14 B BUY 3744 EUR 1.0000 0 5,592 5,592 0

39,380 12/19/14 S SELL 5443 EUR 1.0000 0 48,439 48,294 (145)
27,950 12/19/14 O COVER 7142 EUR 1.0000 0 34,321 34,276 45

117,040 12/19/14 O SHORT 7143 EUR 1.0000 0 143,532 143,532 0
14,520 12/19/14 O SHORT 7144 EUR 1.0000 0 17,807 17,807 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
5,890 12/22/14 B BUY 3755 EUR 1.0000 0 7,220 7,220 0

68,020 12/22/14 B BUY 5466 EUR 1.0000 0 83,376 83,376 0
25,080 12/22/14 O COVER 7186 EUR 1.0000 0 30,761 30,742 20
25,080 12/22/14 O COVER 7187 EUR 1.0000 0 30,761 30,742 20

129,350 12/22/14 O SHORT 7191 EUR 1.0000 0 158,551 158,551 0
1,140 12/23/14 B BUY 3767 EUR 1.0000 0 1,388 1,388 0

125,300 12/23/14 B BUY 5484 EUR 1.0000 0 152,572 152,572 0
46,200 12/23/14 O COVER 7225 EUR 1.0000 0 56,645 56,255 390
53,300 12/23/14 O SHORT 7229 EUR 1.0000 0 64,901 64,901 0
50,160 12/23/14 O SHORT 7230 EUR 1.0000 0 61,077 61,077 0
5,700 12/29/14 S SELL 3787 EUR 1.0000 0 7,072 6,943 (130)

17,900 12/29/14 S SELL 5525 EUR 1.0000 0 21,955 21,803 (152)
17,550 12/29/14 O SHORT 7330 EUR 1.0000 0 21,377 21,377 0

271,700 12/29/14 O SHORT 7331 EUR 1.0000 0 330,944 330,944 0
6,600 12/29/14 O SHORT 7332 EUR 1.0000 0 8,039 8,039 0

19,760 12/30/14 B BUY 3797 EUR 1.0000 0 24,037 24,037 0
182,580 12/30/14 S SELL 5539 EUR 1.0000 0 223,946 222,099 (1,846)
130,000 12/30/14 O COVER 7368 EUR 1.0000 0 158,664 158,139 525
20,900 12/30/14 O SHORT 7376 EUR 1.0000 0 25,424 25,424 0
67,320 12/30/14 O SHORT 7377 EUR 1.0000 0 81,891 81,891 0

BROKER 0800102 MEMO
0 12/31/14 S SELL 3814 EUR 1.0000 0 0 0 0

BROKER
0 12/31/14 S RLOSS 3816 EUR .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
23,370 01/02/15 B BUY 3825 EUR 1.0000 0 28,115 28,115 0

BROKER 0800102 MEMO
13 01/02/15 S SELL 3835 EUR 1.0000 0 16 16 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
10,740 01/02/15 B BUY 5572 EUR 1.0000 0 12,921 12,921 0

274 01/02/15 S SELL 5592 EUR 1.0000 0 335 329 (6)
97,500 01/02/15 O COVER 7443 EUR 1.0000 0 118,933 117,297 1,636
3,960 01/02/15 O COVER 7444 EUR 1.0000 0 4,831 4,764 66

254,980 01/02/15 O SHORT 7445 EUR 1.0000 0 306,754 306,754 0
BROKER 0800102 MEMO

1,141 01/02/15 O SHORT 7467 EUR 1.0000 0 1,373 1,373 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

18,620 01/05/15 S SELL 3842 EUR 1.0000 0 23,015 22,227 (788)
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

340,012 01/05/15 S SELL 5623 EUR 1.0000 0 416,793 405,872 (10,921)
93,168 01/05/15 O SHORT 5625 EUR 1.0000 0 111,215 111,215 0

378,300 01/05/15 O COVER 7505 EUR 1.0000 0 464,202 451,577 12,625
108,680 01/05/15 O COVER 7506 EUR 1.0000 0 133,358 129,731 3,627
159,720 01/05/15 O SHORT 7507 EUR 1.0000 0 190,658 190,658 0

2,470 01/06/15 S SELL 3854 EUR 1.0000 0 3,053 2,944 (109)
42,960 01/06/15 O SHORT 5643 EUR 1.0000 0 51,206 51,206 0
18,200 01/06/15 O SHORT 7561 EUR 1.0000 0 21,693 21,693 0

292,600 01/06/15 O SHORT 7562 EUR 1.0000 0 348,765 348,765 0
15,840 01/06/15 O SHORT 7563 EUR 1.0000 0 18,880 18,880 0
16,910 01/07/15 S SELL 3864 EUR 1.0000 0 20,901 19,960 (941)
39,380 01/07/15 O COVER 5660 EUR 1.0000 0 46,986 46,482 504
14,520 01/07/15 O COVER 7604 EUR 1.0000 0 17,608 17,139 470
79,420 01/07/15 O COVER 7605 EUR 1.0000 0 96,313 93,743 2,569
14,300 01/07/15 O SHORT 7606 EUR 1.0000 0 16,879 16,879 0
16,530 01/08/15 B BUY 3876 EUR 1.0000 0 19,493 19,493 0
96,748 01/08/15 O COVER 5680 EUR 1.0000 0 115,435 114,090 1,345

322,112 01/08/15 B BUY 5682 EUR 1.0000 0 379,851 379,851 0
167,200 01/08/15 O COVER 7649 EUR 1.0000 0 202,693 197,171 5,522
154,440 01/08/15 O COVER 7650 EUR 1.0000 0 187,224 182,123 5,101
451,750 01/08/15 O SHORT 7651 EUR 1.0000 0 532,726 532,726 0
11,970 01/09/15 S SELL 3887 EUR 1.0000 0 14,753 14,166 (587)

322,112 01/09/15 S SELL 5702 EUR 1.0000 0 379,851 381,204 1,353
39,468 01/09/15 O SHORT 5704 EUR 1.0000 0 46,708 46,708 0

295,100 01/09/15 O COVER 7694 EUR 1.0000 0 354,133 349,236 4,897
171,380 01/09/15 O SHORT 7695 EUR 1.0000 0 202,820 202,820 0
133,320 01/09/15 O SHORT 7696 EUR 1.0000 0 157,778 157,778 0
16,910 01/12/15 B BUY 3897 EUR 1.0000 0 19,984 19,984 0
39,468 01/12/15 O COVER 5718 EUR 1.0000 0 46,708 46,643 65

128,792 01/12/15 B BUY 5720 EUR 1.0000 0 152,207 152,207 0
12,540 01/12/15 O COVER 7736 EUR 1.0000 0 14,997 14,820 177
62,040 01/12/15 O COVER 7737 EUR 1.0000 0 74,196 73,319 877

212,550 01/12/15 O SHORT 7738 EUR 1.0000 0 251,192 251,192 0
2,942 01/12/15 O SHORT 7768 EUR 1.0000 0 3,477 3,477 0
9,418 01/12/15 O SHORT 7770 EUR 1.0000 0 11,131 11,131 0
3,420 01/13/15 B BUY 3908 EUR 1.0000 0 4,029 4,029 0

171,840 01/13/15 B BUY 5732 EUR 1.0000 0 202,453 202,453 0
12,540 01/13/15 O COVER 7791 EUR 1.0000 0 14,968 14,774 194

202,800 01/13/15 O SHORT 7792 EUR 1.0000 0 238,929 238,929 0
9,690 01/14/15 B BUY 3919 EUR 1.0000 0 11,422 11,422 0

128,880 01/14/15 S SELL 5747 EUR 1.0000 0 152,041 151,917 (124)
140,400 01/14/15 O COVER 7824 EUR 1.0000 0 167,305 165,497 1,808
242,440 01/14/15 O SHORT 7825 EUR 1.0000 0 285,776 285,776 0

1,900 01/15/15 B BUY 3930 EUR 1.0000 0 2,202 2,202 0
204,060 01/15/15 B BUY 5764 EUR 1.0000 0 236,455 236,455 0
234,650 01/15/15 O SHORT 7859 EUR 1.0000 0 271,901 271,901 0
75,240 01/15/15 O SHORT 7860 EUR 1.0000 0 87,184 87,184 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

200,480 01/16/15 B BUY 5782 EUR 1.0000 0 230,502 230,502 0
241,800 01/16/15 O SHORT 7893 EUR 1.0000 0 278,010 278,010 0
50,120 01/19/15 B BUY 5801 EUR 1.0000 0 58,297 58,297 0

BROKER 0800102 MEMO
10,640 01/20/15 B BUY 3950 EUR 1.0000 0 12,313 12,313 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,280 01/20/15 S SELL 3961 EUR 1.0000 0 2,791 2,639 (152)

78,760 01/20/15 B BUY 5811 EUR 1.0000 0 91,145 91,145 0
BROKER 0800102 MEMO

190,590 01/20/15 O SHORT 7922 EUR 1.0000 0 220,560 220,560 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

42,900 01/20/15 O COVER 7957 EUR 1.0000 0 50,588 49,646 942
171,380 01/20/15 O COVER 7958 EUR 1.0000 0 202,092 198,330 3,763

BROKER 0800102 MEMO
190,590 01/20/15 O SHORT 7979 EUR 1.0000 0 220,560 220,560 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,660 01/21/15 S SELL 3974 EUR 1.0000 0 3,256 3,082 (174)

89,500 01/21/15 B BUY 5831 EUR 1.0000 0 103,699 103,699 0
367,840 01/21/15 O COVER 8002 EUR 1.0000 0 433,116 426,198 6,918
64,350 01/21/15 O SHORT 8003 EUR 1.0000 0 74,559 74,559 0
26,410 01/22/15 B BUY 3984 EUR 1.0000 0 30,151 30,151 0

207,640 01/22/15 B BUY 5848 EUR 1.0000 0 237,052 237,052 0
188,500 01/22/15 O SHORT 8036 EUR 1.0000 0 215,201 215,201 0
388,740 01/22/15 O SHORT 8037 EUR 1.0000 0 443,805 443,805 0
10,070 01/23/15 B BUY 3996 EUR 1.0000 0 11,328 11,328 0

225,540 01/23/15 B BUY 5867 EUR 1.0000 0 253,721 253,721 0
286,650 01/23/15 O SHORT 8069 EUR 1.0000 0 322,467 322,467 0
413,820 01/23/15 O SHORT 8070 EUR 1.0000 0 465,527 465,527 0

7,832 01/23/15 O SHORT 8091 EUR 1.0000 0 8,811 8,811 0
8,360 01/26/15 B BUY 4007 EUR 1.0000 0 9,410 9,410 0

100,240 01/26/15 B BUY 5885 EUR 1.0000 0 112,830 112,830 0
183,300 01/26/15 O SHORT 8109 EUR 1.0000 0 206,322 206,322 0
10,640 01/27/15 S SELL 4019 EUR 1.0000 0 12,897 12,130 (766)

146,780 01/27/15 S SELL 5903 EUR 1.0000 0 168,688 167,337 (1,351)
221,000 01/27/15 O COVER 8132 EUR 1.0000 0 255,956 251,951 4,005
13,300 01/28/15 S SELL 4030 EUR 1.0000 0 16,121 15,084 (1,037)
71,600 01/28/15 S SELL 5922 EUR 1.0000 0 82,287 81,202 (1,085)
76,050 01/28/15 O SHORT 8163 EUR 1.0000 0 86,248 86,248 0
1,140 01/29/15 S SELL 4042 EUR 1.0000 0 1,382 1,293 (89)

75,180 01/29/15 B BUY 5947 EUR 1.0000 0 85,239 85,239 0
54,600 01/29/15 O SHORT 8190 EUR 1.0000 0 61,905 61,905 0
1,900 01/30/15 B BUY 4061 EUR 1.0000 0 2,144 2,144 0

82,340 01/30/15 S SELL 5981 EUR 1.0000 0 94,549 92,917 (1,633)
52,650 01/30/15 O COVER 8232 EUR 1.0000 0 60,930 59,413 1,517
1,140 02/02/15 S SELL 4069 EUR 1.0000 0 1,381 1,293 (88)

60,860 02/02/15 B BUY 5995 EUR 1.0000 0 69,037 69,037 0
256 02/02/15 S SELL 6006 EUR 1.0000 0 293 290 (3)
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

147,550 02/02/15 O SHORT 8251 EUR 1.0000 0 167,373 167,373 0
2,117 02/02/15 O SHORT 8278 EUR 1.0000 0 2,401 2,401 0
5,320 02/03/15 B BUY 4082 EUR 1.0000 0 6,091 6,091 0

182,580 02/03/15 B BUY 6033 EUR 1.0000 0 209,027 209,027 0
122,200 02/03/15 O SHORT 8296 EUR 1.0000 0 139,901 139,901 0
11,020 02/04/15 B BUY 4093 EUR 1.0000 0 12,590 12,590 0
21,480 02/04/15 S SELL 6050 EUR 1.0000 0 24,641 24,540 (102)

650 02/04/15 O SHORT 8321 EUR 1.0000 0 743 743 0
2,660 02/05/15 S SELL 4104 EUR 1.0000 0 3,214 3,041 (173)
3,580 02/05/15 S SELL 6070 EUR 1.0000 0 4,107 4,092 (15)
1,950 02/05/15 O SHORT 8346 EUR 1.0000 0 2,229 2,229 0
6,080 02/06/15 S SELL 4115 EUR 1.0000 0 7,346 6,897 (448)

42,960 02/06/15 S SELL 6084 EUR 1.0000 0 49,283 48,736 (547)
70,850 02/06/15 O COVER 8367 EUR 1.0000 0 81,896 80,376 1,520
48,260 02/06/15 O SHORT 8387 EUR 1.0000 0 54,748 54,748 0
13,870 02/09/15 S SELL 4127 EUR 1.0000 0 16,757 15,722 (1,035)

161,100 02/09/15 S SELL 6101 EUR 1.0000 0 184,811 182,615 (2,196)
221,000 02/09/15 O COVER 8399 EUR 1.0000 0 255,393 250,515 4,879

BROKER 0800102 MEMO
121 02/09/15 O COVER 8414 EUR 1.0000 0 139 137 3

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,650 02/10/15 S SELL 4137 EUR 1.0000 0 8,034 7,530 (504)

103,820 02/10/15 B BUY 6118 EUR 1.0000 0 117,566 117,566 0
BROKER

0 02/10/15 S RGAIN 8416 EUR .0000 0 0 137 137
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

91,000 02/10/15 O SHORT 8431 EUR 1.0000 0 103,048 103,048 0
2,470 02/11/15 B BUY 4148 EUR 1.0000 0 2,792 2,792 0

28,640 02/11/15 S SELL 6137 EUR 1.0000 0 32,819 32,376 (443)
8,450 02/11/15 O SHORT 8446 EUR 1.0000 0 9,552 9,552 0
4,370 02/12/15 B BUY 4159 EUR 1.0000 0 4,970 4,970 0

146,780 02/12/15 B BUY 6152 EUR 1.0000 0 166,926 166,926 0
202,150 02/12/15 O SHORT 8463 EUR 1.0000 0 229,895 229,895 0

7,030 02/13/15 B BUY 4172 EUR 1.0000 0 8,016 8,016 0
128,880 02/13/15 B BUY 6171 EUR 1.0000 0 146,955 146,955 0
76,700 02/13/15 O SHORT 8502 EUR 1.0000 0 87,457 87,457 0
23,207 02/16/15 O COVER 8517 EUR 1.0000 0 26,775 26,467 308

BROKER 0800102 MEMO
5,207 02/16/15 O SHORT 8539 EUR 1.0000 0 5,939 5,939 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
4,940 02/17/15 S SELL 4184 EUR 1.0000 0 5,953 5,631 (322)
3,610 02/17/15 S SELL 4201 EUR 1.0000 0 4,350 4,115 (235)

50,120 02/17/15 S SELL 6181 EUR 1.0000 0 57,365 57,132 (233)
3,580 02/17/15 S SELL 6201 EUR 1.0000 0 4,098 4,081 (17)

23,207 02/17/15 O COVER 8524 EUR 1.0000 0 26,775 26,454 321
19,200 02/17/15 O COVER 8577 EUR 1.0000 0 22,151 21,886 265
4,180 02/18/15 B BUY 4212 EUR 1.0000 0 4,749 4,749 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

96,660 02/18/15 B BUY 6214 EUR 1.0000 0 109,820 109,820 0
30,800 02/18/15 O SHORT 8609 EUR 1.0000 0 34,993 34,993 0
6,270 02/19/15 B BUY 4223 EUR 1.0000 0 7,142 7,142 0

85,920 02/19/15 B BUY 6231 EUR 1.0000 0 97,867 97,867 0
17,600 02/19/15 O SHORT 8643 EUR 1.0000 0 20,047 20,047 0
6,650 02/20/15 B BUY 4234 EUR 1.0000 0 7,560 7,560 0

14,320 02/20/15 B BUY 6248 EUR 1.0000 0 16,280 16,280 0
20,000 02/20/15 O SHORT 8672 EUR 1.0000 0 22,737 22,737 0
15,200 02/23/15 B BUY 4245 EUR 1.0000 0 17,259 17,259 0
89,500 02/23/15 B BUY 6266 EUR 1.0000 0 101,623 101,623 0
28,200 02/23/15 O SHORT 8699 EUR 1.0000 0 32,020 32,020 0
5,890 02/24/15 B BUY 4270 EUR 1.0000 0 6,677 6,677 0

118,140 02/24/15 B BUY 6282 EUR 1.0000 0 133,935 133,935 0
38,200 02/24/15 O SHORT 8738 EUR 1.0000 0 43,307 43,307 0

570 02/25/15 S SELL 4282 EUR 1.0000 0 682 647 (35)
21,480 02/25/15 S SELL 6300 EUR 1.0000 0 24,544 24,396 (148)

600 02/25/15 O COVER 8777 EUR 1.0000 0 692 681 10
22,800 02/26/15 B BUY 4292 EUR 1.0000 0 25,567 25,567 0

103,820 02/26/15 B BUY 6315 EUR 1.0000 0 116,419 116,419 0
44,400 02/26/15 O SHORT 8807 EUR 1.0000 0 49,788 49,788 0

380 02/27/15 S SELL 4308 EUR 1.0000 0 453 426 (27)
64,440 02/27/15 B BUY 6339 EUR 1.0000 0 72,279 72,279 0
24,000 02/27/15 O SHORT 8842 EUR 1.0000 0 26,920 26,920 0

950 03/02/15 S SELL 4319 EUR 1.0000 0 1,133 1,064 (69)
6,400 03/02/15 O SHORT 8873 EUR 1.0000 0 7,165 7,165 0
2,294 03/02/15 O SHORT 8892 EUR 1.0000 0 2,569 2,569 0
8,930 03/03/15 S SELL 4331 EUR 1.0000 0 10,649 9,988 (662)
5,083 03/03/15 B BUY 4344 EUR 1.0000 0 5,685 5,685 0

125,300 03/03/15 S SELL 6388 EUR 1.0000 0 142,945 140,142 (2,803)
2,089 03/03/15 S SELL 6414 EUR 1.0000 0 2,383 2,336 (47)

16,646 03/03/15 B BUY 6416 EUR 1.0000 0 18,617 18,617 0
37,279 03/03/15 B BUY 6418 EUR 1.0000 0 41,695 41,695 0
43,000 03/03/15 O COVER 8919 EUR 1.0000 0 49,557 48,093 1,463
5,122 03/04/15 S SELL 4346 EUR 1.0000 0 6,102 5,669 (434)

570 03/04/15 S SELL 4353 EUR 1.0000 0 679 631 (48)
33,600 03/04/15 O SHORT 8946 EUR 1.0000 0 37,188 37,188 0
15,390 03/05/15 B BUY 4364 EUR 1.0000 0 16,974 16,974 0
47,400 03/05/15 O SHORT 8974 EUR 1.0000 0 52,280 52,280 0
2,280 03/06/15 B BUY 4375 EUR 1.0000 0 2,476 2,476 0

24,200 03/06/15 O SHORT 9005 EUR 1.0000 0 26,285 26,285 0
3,800 03/09/15 B BUY 4386 EUR 1.0000 0 4,121 4,121 0

10,000 03/09/15 O SHORT 9034 EUR 1.0000 0 10,846 10,846 0
11 03/09/15 O SHORT 9056 EUR 1.0000 0 12 12 0

13,870 03/10/15 B BUY 4397 EUR 1.0000 0 14,851 14,851 0
23,600 03/10/15 O COVER 9083 EUR 1.0000 0 27,163 25,270 1,893
19,570 03/11/15 B BUY 4408 EUR 1.0000 0 20,696 20,696 0

114,200 03/11/15 O SHORT 9114 EUR 1.0000 0 120,772 120,772 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

190 03/12/15 S SELL 4420 EUR 1.0000 0 223 202 (22)
5,600 03/12/15 O COVER 9153 EUR 1.0000 0 6,431 5,945 486

BROKER 0800102 MEMO
648,282 03/12/15 O COVER 9177 EUR 1.0000 0 744,471 688,248 56,223

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,850 03/13/15 S SELL 4431 EUR 1.0000 0 3,352 2,999 (353)

42,200 03/13/15 O SHORT 9190 EUR 1.0000 0 44,401 44,401 0
190 03/16/15 B BUY 4441 EUR 1.0000 0 201 201 0

107,200 03/16/15 O SHORT 9219 EUR 1.0000 0 113,402 113,402 0
20,520 03/17/15 S SELL 4453 EUR 1.0000 0 24,131 21,760 (2,371)

BROKER 0800102 MEMO
1,174 03/17/15 O COVER 9262 EUR 1.0000 0 1,344 1,245 99
1,426 03/17/15 O SHORT 9264 EUR 1.0000 0 1,512 1,512 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
71,600 03/17/15 O COVER 9275 EUR 1.0000 0 81,950 75,928 6,022
13,300 03/18/15 S SELL 4464 EUR 1.0000 0 15,641 14,156 (1,485)
26,400 03/18/15 O COVER 9327 EUR 1.0000 0 30,216 28,099 2,117
18,620 03/19/15 B BUY 4474 EUR 1.0000 0 19,781 19,781 0
3,200 03/19/15 O SHORT 9359 EUR 1.0000 0 3,400 3,400 0
8,170 03/20/15 B BUY 4485 EUR 1.0000 0 8,819 8,819 0

55,200 03/20/15 O SHORT 9386 EUR 1.0000 0 59,586 59,586 0
19,950 03/23/15 S SELL 4497 EUR 1.0000 0 23,315 21,798 (1,517)
71,400 03/23/15 O COVER 9410 EUR 1.0000 0 81,644 78,015 3,629
7,410 03/24/15 S SELL 4508 EUR 1.0000 0 8,660 8,082 (578)

55,600 03/24/15 O SHORT 9440 EUR 1.0000 0 60,640 60,640 0
1,140 03/25/15 S SELL 4520 EUR 1.0000 0 1,332 1,253 (80)

49,600 03/25/15 O COVER 9466 EUR 1.0000 0 56,676 54,498 2,178
BROKER 9000471 J.P. MORGAN SECURITIES LIMITED

19,800 03/26/15 O COVER 9491 EUR 1.0000 0 22,625 21,619 1,006
1,900 03/27/15 S SELL 4538 EUR 1.0000 0 2,220 2,069 (151)

BROKER 0800102 MEMO
5,200 03/27/15 O SHORT 9536 EUR 1.0000 0 5,663 5,663 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,650 03/30/15 B BUY 4547 EUR 1.0000 0 7,202 7,202 0

91,800 03/30/15 O SHORT 9552 EUR 1.0000 0 99,419 99,419 0
2,810 03/31/15 B BUY 4566 EUR 1.0000 0 3,018 3,018 0

43,200 03/31/15 O COVER 9590 EUR 1.0000 0 49,294 46,397 2,897
BROKER 0800102 MEMO

2,337,634 03/31/15 O COVER 9601 EUR 1.0000 0 2,667,380 2,510,619 156,761
1,169,730 03/31/15 O SHORT 9930 EUR 1.0000 0 1,256,290 1,256,290 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
9,800 04/01/15 O SHORT 9620 EUR 1.0000 0 10,543 10,543 0
2,557 04/01/15 O SHORT 9651 EUR 1.0000 0 2,751 2,751 0

913 04/01/15 O COVER 9658 EUR 1.0000 0 1,011 982 29
0 04/02/15 S RGAIN 9660 EUR .0000 0 0 993 993

22,000 04/02/15 O COVER 9678 EUR 1.0000 0 24,378 23,942 437
62,400 04/07/15 O SHORT 9739 EUR 1.0000 0 67,770 67,770 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

27,000 04/08/15 O COVER 9766 EUR 1.0000 0 29,904 29,137 767
46,800 04/09/15 O SHORT 9795 EUR 1.0000 0 49,973 49,973 0
88,200 04/10/15 O SHORT 9823 EUR 1.0000 0 93,726 93,726 0
9,800 04/13/15 O COVER 9848 EUR 1.0000 0 10,832 10,361 471

48,200 04/14/15 O COVER 9900 EUR 1.0000 0 53,274 51,547 1,726
3,600 04/15/15 O SHORT 9943 EUR 1.0000 0 3,819 3,819 0

94,000 04/16/15 O COVER 9973 EUR 1.0000 0 103,889 100,575 3,313
129,200 04/17/15 O COVER 9997 EUR 1.0000 0 142,792 139,207 3,585
82,400 04/20/15 O SHORT 10024 EUR 1.0000 0 88,617 88,617 0
26,200 04/21/15 O SHORT 10066 EUR 1.0000 0 28,143 28,143 0
30,400 04/22/15 O COVER 10088 EUR 1.0000 0 33,556 32,601 955
63,400 04/23/15 O COVER 10129 EUR 1.0000 0 69,983 68,482 1,501
30,800 04/24/15 O SHORT 10163 EUR 1.0000 0 33,466 33,466 0
95,600 04/27/15 O SHORT 10193 EUR 1.0000 0 104,046 104,046 0
94,000 04/28/15 O COVER 10224 EUR 1.0000 0 103,682 103,226 456

143,000 04/29/15 O COVER 10240 EUR 1.0000 0 157,729 159,445 (1,716)
6,800 04/30/15 O SHORT 10262 EUR 1.0000 0 7,620 7,620 0
2,522 05/01/15 O SHORT 10285 EUR 1.0000 0 2,831 2,831 0

65,400 05/04/15 O SHORT 10319 EUR 1.0000 0 72,996 72,996 0
BROKER 0800102 MEMO

376,936 05/05/15 S SELL 4663 EUR 1.0000 0 439,680 421,697 (17,984)
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

120,000 05/05/15 O COVER 10337 EUR 1.0000 0 132,414 134,250 (1,836)
7,200 05/06/15 O SHORT 10356 EUR 1.0000 0 8,175 8,175 0

23,600 05/07/15 O SHORT 10386 EUR 1.0000 0 26,577 26,577 0
108,200 05/08/15 O SHORT 10410 EUR 1.0000 0 121,384 121,384 0
10,800 05/11/15 O COVER 10440 EUR 1.0000 0 11,930 12,044 (113)
76,600 05/12/15 O COVER 10461 EUR 1.0000 0 84,617 86,148 (1,531)
54,000 05/13/15 O COVER 10486 EUR 1.0000 0 59,652 61,304 (1,652)
96,200 05/14/15 O SHORT 10510 EUR 1.0000 0 109,476 109,476 0

232,518 05/14/15 O SHORT 10529 EUR 1.0000 0 264,605 264,605 0
59,800 05/15/15 O COVER 10540 EUR 1.0000 0 66,325 68,417 (2,092)
65,000 05/18/15 O SHORT 10576 EUR 1.0000 0 73,866 73,866 0

113,200 05/19/15 O SHORT 10593 EUR 1.0000 0 125,963 125,963 0
7,400 05/20/15 O COVER 10622 EUR 1.0000 0 8,214 8,216 (2)
3,600 05/21/15 O SHORT 10653 EUR 1.0000 0 4,004 4,004 0

19,000 05/22/15 O COVER 10701 EUR 1.0000 0 21,089 20,945 145
82,200 05/26/15 O COVER 10725 EUR 1.0000 0 91,240 89,577 1,662
63,800 05/27/15 O SHORT 10752 EUR 1.0000 0 69,386 69,386 0
42,800 05/28/15 O COVER 10777 EUR 1.0000 0 47,483 46,731 751

BROKER 0800102 MEMO
0 05/29/15 S SELL 4673 EUR 1.0000 0 0 0 0

BROKER
0 05/29/15 S RLOSS 4675 EUR .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
104,000 05/29/15 O COVER 10799 EUR 1.0000 0 115,378 114,020 1,358
10,800 06/01/15 O SHORT 10832 EUR 1.0000 0 11,769 11,769 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

2,502 06/01/15 O SHORT 10848 EUR 1.0000 0 2,726 2,726 0
43,200 06/02/15 O COVER 10876 EUR 1.0000 0 47,922 48,075 (153)
54,211 06/03/15 O SHORT 10908 EUR 1.0000 0 61,071 61,071 0
66,538 06/03/15 O SHORT 10910 EUR 1.0000 0 74,958 74,958 0
42,717 06/03/15 O COVER 10957 EUR 1.0000 0 47,421 48,122 (701)
14,732 06/04/15 O SHORT 10959 EUR 1.0000 0 16,620 16,620 0
10,360 06/04/15 O COVER 10961 EUR 1.0000 0 11,502 11,688 (186)
29,000 06/04/15 O SHORT 10963 EUR 1.0000 0 32,718 32,718 0

0 06/04/15 S RGAIN 10982 EUR .0000 0 0 65 65
58 06/04/15 O COVER 10984 EUR 1.0000 0 64 65 (1)

74,000 06/05/15 O SHORT 11006 EUR 1.0000 0 82,210 82,210 0
1,628 06/05/15 O COVER 11008 EUR 1.0000 0 1,808 1,808 (1)

73,232 06/05/15 O COVER 11010 EUR 1.0000 0 81,322 81,357 (35)
193,700 06/08/15 O SHORT 11053 EUR 1.0000 0 217,031 217,031 0
198,900 06/08/15 O COVER 11055 EUR 1.0000 0 221,017 222,858 (1,841)
64,250 06/08/15 O SHORT 11057 EUR 1.0000 0 71,989 71,989 0

303,960 06/09/15 O SHORT 11092 EUR 1.0000 0 341,788 341,788 0
266,220 06/09/15 O COVER 11094 EUR 1.0000 0 296,257 299,351 (3,094)
49,750 06/09/15 O SHORT 11096 EUR 1.0000 0 55,941 55,941 0

125,460 06/10/15 O COVER 11129 EUR 1.0000 0 139,643 141,801 (2,158)
145,000 06/10/15 O COVER 11131 EUR 1.0000 0 161,392 163,886 (2,494)
128,140 06/10/15 O SHORT 11133 EUR 1.0000 0 144,830 144,830 0
420,180 06/11/15 O COVER 11166 EUR 1.0000 0 468,055 472,051 (3,996)
394,740 06/11/15 O SHORT 11168 EUR 1.0000 0 443,471 443,471 0
21,500 06/11/15 O COVER 11170 EUR 1.0000 0 23,983 24,154 (172)

193,700 06/12/15 O COVER 11205 EUR 1.0000 0 216,067 218,271 (2,204)
9,180 06/12/15 O COVER 11207 EUR 1.0000 0 10,240 10,344 (104)

63,000 06/12/15 O SHORT 11209 EUR 1.0000 0 70,992 70,992 0
68,540 06/15/15 O COVER 11239 EUR 1.0000 0 76,476 77,131 (656)

146,880 06/15/15 O COVER 11241 EUR 1.0000 0 163,886 165,291 (1,405)
94,500 06/15/15 O SHORT 11243 EUR 1.0000 0 106,346 106,346 0
44,768 06/16/15 O COVER 11295 EUR 1.0000 0 49,970 50,295 (324)
78,282 06/16/15 O SHORT 11297 EUR 1.0000 0 87,946 87,946 0
79,213 06/16/15 O SHORT 11299 EUR 1.0000 0 88,992 88,992 0

101,468 06/16/15 O COVER 11301 EUR 1.0000 0 113,310 113,994 (685)
35,078 06/17/15 O SHORT 11337 EUR 1.0000 0 39,405 39,405 0
39,000 06/17/15 O SHORT 11339 EUR 1.0000 0 43,811 43,811 0
20,127 06/18/15 O SHORT 11376 EUR 1.0000 0 22,950 22,950 0
62,400 06/18/15 O COVER 11378 EUR 1.0000 0 69,709 71,155 (1,446)
67,000 06/18/15 O COVER 11380 EUR 1.0000 0 74,848 76,400 (1,553)
13,000 06/19/15 O COVER 11411 EUR 1.0000 0 14,523 14,728 (205)
28,900 06/19/15 O SHORT 11413 EUR 1.0000 0 32,741 32,741 0
32,250 06/19/15 O SHORT 11415 EUR 1.0000 0 36,536 36,536 0

384,800 06/22/15 O COVER 11454 EUR 1.0000 0 430,040 438,537 (8,497)
326,400 06/22/15 O COVER 11456 EUR 1.0000 0 364,774 371,982 (7,208)
211,750 06/22/15 O COVER 11458 EUR 1.0000 0 236,645 241,321 (4,676)
32,300 06/23/15 O COVER 11494 EUR 1.0000 0 36,097 36,123 (25)
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

10,675 06/23/15 O COVER 11496 EUR 1.0000 0 11,930 11,939 (8)
35,750 06/23/15 O COVER 11498 EUR 1.0000 0 39,953 39,981 (28)
75,150 06/24/15 O SHORT 11529 EUR 1.0000 0 84,052 84,052 0
30,600 06/24/15 O SHORT 11531 EUR 1.0000 0 34,225 34,225 0
32,000 06/24/15 O SHORT 11533 EUR 1.0000 0 35,790 35,790 0
10,020 06/25/15 O SHORT 11564 EUR 1.0000 0 11,215 11,215 0
15,300 06/25/15 O COVER 11566 EUR 1.0000 0 17,100 17,125 (24)
10,200 06/26/15 O COVER 11597 EUR 1.0000 0 11,400 11,363 37
75,150 06/26/15 O COVER 11599 EUR 1.0000 0 83,993 83,721 272
10,750 06/26/15 O COVER 11601 EUR 1.0000 0 12,015 11,976 39

418,200 06/29/15 O SHORT 11634 EUR 1.0000 0 466,314 466,314 0
786,570 06/29/15 O SHORT 11636 EUR 1.0000 0 877,065 877,065 0
201,750 06/29/15 O SHORT 11638 EUR 1.0000 0 224,961 224,961 0
109,867 06/30/15 O SHORT 11674 EUR 1.0000 0 122,414 122,414 0
150,300 06/30/15 O SHORT 11676 EUR 1.0000 0 167,464 167,464 0
137,700 06/30/15 O COVER 11678 EUR 1.0000 0 153,685 153,425 260

----------------- ------------ ------------------ ------------------ ----------------
19,981,894 314 TOTAL BUYS 0 25,044,942 25,044,942 0
20,489,638 307 TOTAL SELLS 0 26,174,124 25,869,896 (304,228)
32,986,270 386 TOTAL OTHER TRANSACTIONS 0 38,902,680 38,615,020 287,652

----------------- ------------ ------------------ ------------------ ----------------
73,457,802 SECURITY TOTAL 0 90,121,746 89,529,858 (16,576)

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
18 07/01/14 B BUY 11 100.0000 0 18 18 0
35 07/01/14 B BUY 27 100.0000 0 35 35 0

47,891 07/01/14 S SELL 58 100.0000 0 47,891 47,891 0
2 07/01/14 B BUY 170 100.0000 0 2 2 0

4,321 07/01/14 B BUY 240 100.0000 0 4,321 4,321 0
75 07/01/14 B BUY 329 100.0000 0 75 75 0

42,614,579 07/01/14 B BUY 390 100.0000 0 42,614,579 42,614,579 0
112,475 07/01/14 B BUY 522 100.0000 0 112,475 112,475 0

9,333 07/01/14 B BUY 545 100.0000 0 9,333 9,333 0
654,584 07/01/14 B BUY 548 100.0000 0 654,584 654,584 0

11 07/01/14 B BUY 897 100.0000 0 11 11 0
36,320 07/01/14 B BUY 1198 100.0000 0 36,320 36,320 0

4 07/01/14 B BUY 2251 100.0000 0 4 4 0
283,531 07/01/14 B BUY 2512 100.0000 0 283,531 283,531 0

1 07/01/14 B BUY 3789 100.0000 0 1 1 0
9 07/01/14 B BUY 5298 100.0000 0 9 9 0
5 07/01/14 B BUY 6502 100.0000 0 5 5 0

47,580,654 07/01/14 B BUY 24593 100.0000 0 47,580,654 47,580,654 0
299,193 07/01/14 B BUY 71566 100.0000 0 299,193 299,193 0

3 07/01/14 B BUY 70866824 100.0000 0 3 3 0
42,538 07/01/14 S SELL 71139883 100.0000 0 42,538 42,538 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

182,237 07/02/14 B BUY 62 100.0000 0 182,237 182,237 0
140,023 07/02/14 B BUY 244 100.0000 0 140,023 140,023 0

12,937,240 07/02/14 S SELL 396 100.0000 0 12,937,240 12,937,240 0
145,787 07/02/14 B BUY 529 100.0000 0 145,787 145,787 0
282,727 07/02/14 B BUY 552 100.0000 0 282,727 282,727 0
428,881 07/02/14 B BUY 555 100.0000 0 428,881 428,881 0

12,900,000 07/02/14 B BUY 694 100.0000 0 12,900,000 12,900,000 0
99,576 07/02/14 S SELL 1227 100.0000 0 99,576 99,576 0

307,219 07/02/14 B BUY 2559 100.0000 0 307,219 307,219 0
807,626 07/02/14 B BUY 24604 100.0000 0 807,626 807,626 0
175,047 07/02/14 S SELL 71591 100.0000 0 175,047 175,047 0
38,719 07/02/14 S SELL 71139885 100.0000 0 38,719 38,719 0

297,406 07/03/14 B BUY 65 100.0000 0 297,406 297,406 0
19,855 07/03/14 B BUY 247 100.0000 0 19,855 19,855 0

666,370 07/03/14 S SELL 402 100.0000 0 666,370 666,370 0
58,050 07/03/14 S SELL 534 100.0000 0 58,050 58,050 0
40,090 07/03/14 B BUY 557 100.0000 0 40,090 40,090 0
98,600 07/03/14 B BUY 560 100.0000 0 98,600 98,600 0
37,716 07/03/14 B BUY 1242 100.0000 0 37,716 37,716 0
33,961 07/03/14 B BUY 2586 100.0000 0 33,961 33,961 0

463,300 07/03/14 B BUY 24613 100.0000 0 463,300 463,300 0
351,489 07/07/14 B BUY 2 100.0000 0 351,489 351,489 0
105,531 07/07/14 B BUY 68 100.0000 0 105,531 105,531 0
103,455 07/07/14 B BUY 250 100.0000 0 103,455 103,455 0
591,379 07/07/14 B BUY 409 100.0000 0 591,379 591,379 0
89,100 07/07/14 B BUY 539 100.0000 0 89,100 89,100 0

208,890 07/07/14 B BUY 562 100.0000 0 208,890 208,890 0
133,110 07/07/14 B BUY 565 100.0000 0 133,110 133,110 0
162,482 07/07/14 B BUY 1269 100.0000 0 162,482 162,482 0
165,379 07/07/14 B BUY 2637 100.0000 0 165,379 165,379 0
202,742 07/07/14 B BUY 24621 100.0000 0 202,742 202,742 0
61,000 07/07/14 S SELL 71667 100.0000 0 61,000 61,000 0
5,516 07/07/14 S SELL 71139887 100.0000 0 5,516 5,516 0

76,683 07/08/14 B BUY 13 100.0000 0 76,683 76,683 0
105,531 07/08/14 S SELL 71 100.0000 0 105,531 105,531 0
68,970 07/08/14 S SELL 253 100.0000 0 68,970 68,970 0

377,661 07/08/14 S SELL 415 100.0000 0 377,661 377,661 0
272,700 07/08/14 S SELL 544 100.0000 0 272,700 272,700 0
139,260 07/08/14 S SELL 567 100.0000 0 139,260 139,260 0
433,840 07/08/14 S SELL 570 100.0000 0 433,840 433,840 0
41,847 07/08/14 S SELL 1284 100.0000 0 41,847 41,847 0

310,876 07/08/14 S SELL 2664 100.0000 0 310,876 310,876 0
47,876 07/08/14 B BUY 3791 100.0000 0 47,876 47,876 0
4,112 07/08/14 B BUY 24629 100.0000 0 4,112 4,112 0

115,906 07/08/14 B BUY 71696 100.0000 0 115,906 115,906 0
1,334 07/08/14 B BUY 71139890 100.0000 0 1,334 1,334 0

2,569,064 07/09/14 B BUY 21 100.0000 0 2,569,064 2,569,064 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

220,656 07/09/14 S SELL 74 100.0000 0 220,656 220,656 0
110,770 07/09/14 S SELL 256 100.0000 0 110,770 110,770 0

1,494,981 07/09/14 B BUY 421 100.0000 0 1,494,981 1,494,981 0
159,300 07/09/14 S SELL 551 100.0000 0 159,300 159,300 0
223,660 07/09/14 S SELL 572 100.0000 0 223,660 223,660 0
512,720 07/09/14 S SELL 575 100.0000 0 512,720 512,720 0

1,969 07/09/14 S SELL 1299 100.0000 0 1,969 1,969 0
352,382 07/09/14 S SELL 2691 100.0000 0 352,382 352,382 0
538,140 07/09/14 S SELL 71728 100.0000 0 538,140 538,140 0

1,400 07/09/14 S SELL 71139892 100.0000 0 1,400 1,400 0
2,920,553 07/10/14 S SELL 53 100.0000 0 2,920,553 2,920,553 0
143,906 07/10/14 S SELL 77 100.0000 0 143,906 143,906 0
71,060 07/10/14 B BUY 259 100.0000 0 71,060 71,060 0

791,025 07/10/14 B BUY 428 100.0000 0 791,025 791,025 0
6,750 07/10/14 S SELL 556 100.0000 0 6,750 6,750 0

143,480 07/10/14 B BUY 577 100.0000 0 143,480 143,480 0
170,085 07/10/14 B BUY 580 100.0000 0 170,085 170,085 0
38,752 07/10/14 B BUY 1314 100.0000 0 38,752 38,752 0
63,431 07/10/14 B BUY 2718 100.0000 0 63,431 63,431 0

196,664 07/10/14 S SELL 24644 100.0000 0 196,664 196,664 0
57,785 07/10/14 B BUY 71758 100.0000 0 57,785 57,785 0

1,759,832 07/11/14 S SELL 16 100.0000 0 1,759,832 1,759,832 0
798,197 07/11/14 B BUY 81 100.0000 0 798,197 798,197 0
166,111 07/11/14 S SELL 173 100.0000 0 166,111 166,111 0
98,230 07/11/14 S SELL 262 100.0000 0 98,230 98,230 0

32,177,663 07/11/14 B BUY 330 100.0000 0 32,177,663 32,177,663 0
15,306,541 07/11/14 B BUY 436 100.0000 0 15,306,541 15,306,541 0

178,200 07/11/14 S SELL 561 100.0000 0 178,200 178,200 0
198,340 07/11/14 S SELL 582 100.0000 0 198,340 198,340 0
59,810 07/11/14 S SELL 589 100.0000 0 59,810 59,810 0

3,590,937 07/11/14 S SELL 1388 100.0000 0 3,590,937 3,590,937 0
1,888,190 07/11/14 B BUY 2735 100.0000 0 1,888,190 1,888,190 0

21,800 07/11/14 B BUY 24654 100.0000 0 21,800 21,800 0
38,858 07/11/14 B BUY 71789 100.0000 0 38,858 38,858 0
70,334 07/11/14 S SELL 71139914 100.0000 0 70,334 70,334 0

321,223 07/14/14 B BUY 19 100.0000 0 321,223 321,223 0
48,070 07/14/14 B BUY 265 100.0000 0 48,070 48,070 0

32,177,663 07/14/14 S SELL 344 100.0000 0 32,177,663 32,177,663 0
1,032,273 07/14/14 B BUY 345 100.0000 0 1,032,273 1,032,273 0
1,064,610 07/14/14 S SELL 444 100.0000 0 1,064,610 1,064,610 0

27,000 07/14/14 S SELL 566 100.0000 0 27,000 27,000 0
97,060 07/14/14 B BUY 587 100.0000 0 97,060 97,060 0
37,335 07/14/14 B BUY 594 100.0000 0 37,335 37,335 0

12,900,000 07/14/14 S SELL 698 100.0000 0 12,900,000 12,900,000 0
34,466 07/14/14 S SELL 1390 100.0000 0 34,466 34,466 0
11,286 07/14/14 S SELL 2743 100.0000 0 11,286 11,286 0
5,222 07/14/14 B BUY 24662 100.0000 0 5,222 5,222 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

96,643 07/14/14 S SELL 71820 100.0000 0 96,643 96,643 0
513,941 07/14/14 S SELL 71139920 100.0000 0 513,941 513,941 0
89,870 07/15/14 B BUY 268 100.0000 0 89,870 89,870 0

23,252,207 07/15/14 B BUY 352 100.0000 0 23,252,207 23,252,207 0
385,504 07/15/14 B BUY 452 100.0000 0 385,504 385,504 0
79,650 07/15/14 B BUY 571 100.0000 0 79,650 79,650 0

181,460 07/15/14 B BUY 592 100.0000 0 181,460 181,460 0
277,065 07/15/14 B BUY 599 100.0000 0 277,065 277,065 0
548,383 07/15/14 B BUY 1475 100.0000 0 548,383 548,383 0
58,528 07/15/14 B BUY 2750 100.0000 0 58,528 58,528 0
7,415 07/15/14 B BUY 24671 100.0000 0 7,415 7,415 0

528,579 07/15/14 S SELL 71139925 100.0000 0 528,579 528,579 0
321,223 07/16/14 S SELL 24 100.0000 0 321,223 321,223 0
31,350 07/16/14 S SELL 271 100.0000 0 31,350 31,350 0

1,598,983 07/16/14 B BUY 346 100.0000 0 1,598,983 1,598,983 0
22,330,336 07/16/14 S SELL 362 100.0000 0 22,330,336 22,330,336 0
23,832,417 07/16/14 B BUY 463 100.0000 0 23,832,417 23,832,417 0

132,300 07/16/14 S SELL 576 100.0000 0 132,300 132,300 0
63,300 07/16/14 S SELL 597 100.0000 0 63,300 63,300 0
84,495 07/16/14 S SELL 604 100.0000 0 84,495 84,495 0
29,674 07/16/14 B BUY 1514 100.0000 0 29,674 29,674 0
18,402 07/16/14 S SELL 2757 100.0000 0 18,402 18,402 0

69 07/16/14 B BUY 24679 100.0000 0 69 69 0
101,307 07/16/14 S SELL 71139927 100.0000 0 101,307 101,307 0
71,060 07/17/14 B BUY 274 100.0000 0 71,060 71,060 0

921,871 07/17/14 S SELL 364 100.0000 0 921,871 921,871 0
730,000 07/17/14 B BUY 365 100.0000 0 730,000 730,000 0

2,712,639 07/17/14 B BUY 471 100.0000 0 2,712,639 2,712,639 0
62,100 07/17/14 S SELL 581 100.0000 0 62,100 62,100 0

143,480 07/17/14 B BUY 602 100.0000 0 143,480 143,480 0
259,380 07/17/14 B BUY 609 100.0000 0 259,380 259,380 0
453,245 07/17/14 B BUY 1557 100.0000 0 453,245 453,245 0
881,615 07/17/14 S SELL 2789 100.0000 0 881,615 881,615 0

8,132 07/17/14 S SELL 71139929 100.0000 0 8,132 8,132 0
321,223 07/18/14 B BUY 26 100.0000 0 321,223 321,223 0
221,540 07/18/14 S SELL 277 100.0000 0 221,540 221,540 0
151,891 07/18/14 B BUY 365 100.0000 0 151,891 151,891 0

1,072,606 07/18/14 S SELL 479 100.0000 0 1,072,606 1,072,606 0
34 07/18/14 S SELL 562 100.0000 0 34 34 0

245,700 07/18/14 S SELL 586 100.0000 0 245,700 245,700 0
447,320 07/18/14 S SELL 607 100.0000 0 447,320 447,320 0
501,075 07/18/14 S SELL 614 100.0000 0 501,075 501,075 0
615,258 07/18/14 S SELL 1596 100.0000 0 615,258 615,258 0
191,215 07/18/14 S SELL 2816 100.0000 0 191,215 191,215 0
88,844 07/18/14 B BUY 71891 100.0000 0 88,844 88,844 0

450,765 07/18/14 B BUY 71139938 100.0000 0 450,765 450,765 0
188,100 07/21/14 B BUY 280 100.0000 0 188,100 188,100 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,097,992 07/21/14 B BUY 485 100.0000 0 1,097,992 1,097,992 0
34 07/21/14 B BUY 563 100.0000 0 34 34 0

234,900 07/21/14 B BUY 591 100.0000 0 234,900 234,900 0
379,800 07/21/14 B BUY 612 100.0000 0 379,800 379,800 0
296,715 07/21/14 B BUY 619 100.0000 0 296,715 296,715 0
210,720 07/21/14 B BUY 1637 100.0000 0 210,720 210,720 0
20,064 07/21/14 S SELL 2843 100.0000 0 20,064 20,064 0

95 07/21/14 S SELL 71139940 100.0000 0 95 95 0
55,385 07/22/14 S SELL 283 100.0000 0 55,385 55,385 0
2,744 07/22/14 S SELL 491 100.0000 0 2,744 2,744 0

56,700 07/22/14 S SELL 596 100.0000 0 56,700 56,700 0
111,830 07/22/14 S SELL 617 100.0000 0 111,830 111,830 0
151,305 07/22/14 S SELL 624 100.0000 0 151,305 151,305 0
78,002 07/22/14 S SELL 666 100.0000 0 78,002 78,002 0

219,280 07/22/14 S SELL 1668 100.0000 0 219,280 219,280 0
87,646 07/22/14 S SELL 2872 100.0000 0 87,646 87,646 0
89,870 07/23/14 B BUY 290 100.0000 0 89,870 89,870 0

691,803 07/23/14 B BUY 497 100.0000 0 691,803 691,803 0
105,300 07/23/14 B BUY 601 100.0000 0 105,300 105,300 0
181,460 07/23/14 B BUY 622 100.0000 0 181,460 181,460 0
192,570 07/23/14 B BUY 630 100.0000 0 192,570 192,570 0
243,108 07/23/14 B BUY 1707 100.0000 0 243,108 243,108 0
264,631 07/23/14 B BUY 2902 100.0000 0 264,631 264,631 0

1,523 07/23/14 S SELL 71139942 100.0000 0 1,523 1,523 0
61,655 07/24/14 B BUY 293 100.0000 0 61,655 61,655 0

384,803 07/24/14 B BUY 503 100.0000 0 384,803 384,803 0
43,200 07/24/14 B BUY 607 100.0000 0 43,200 43,200 0

124,490 07/24/14 B BUY 634 100.0000 0 124,490 124,490 0
64,845 07/24/14 B BUY 636 100.0000 0 64,845 64,845 0
80,831 07/24/14 S SELL 1746 100.0000 0 80,831 80,831 0
48,141 07/24/14 B BUY 2933 100.0000 0 48,141 48,141 0
2,516 07/24/14 B BUY 71139944 100.0000 0 2,516 2,516 0

1,006,475 07/25/14 S SELL 87 100.0000 0 1,006,475 1,006,475 0
903,925 07/25/14 B BUY 297 100.0000 0 903,925 903,925 0

1,487,333 07/25/14 B BUY 370 100.0000 0 1,487,333 1,487,333 0
5,315,568 07/25/14 S SELL 510 100.0000 0 5,315,568 5,315,568 0
688,500 07/25/14 B BUY 611 100.0000 0 688,500 688,500 0

1,825,150 07/25/14 B BUY 631 100.0000 0 1,825,150 1,825,150 0
1,572,000 07/25/14 B BUY 640 100.0000 0 1,572,000 1,572,000 0
183,892 07/25/14 B BUY 1792 100.0000 0 183,892 183,892 0

10,491,903 07/25/14 S SELL 2970 100.0000 0 10,491,903 10,491,903 0
2,420 07/25/14 B BUY 24726 100.0000 0 2,420 2,420 0

12,000,000 07/25/14 B BUY 71139946 100.0000 0 12,000,000 12,000,000 0
357,188 07/28/14 B BUY 91 100.0000 0 357,188 357,188 0

2,598,984 07/28/14 B BUY 374 100.0000 0 2,598,984 2,598,984 0
72,288 07/28/14 B BUY 512 100.0000 0 72,288 72,288 0
87,271 07/28/14 B BUY 1831 100.0000 0 87,271 87,271 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,857,089 07/28/14 S SELL 3004 100.0000 0 1,857,089 1,857,089 0
858 07/28/14 B BUY 24728 100.0000 0 858 858 0

1,105 07/28/14 S SELL 71139948 100.0000 0 1,105 1,105 0
127,000 07/29/14 S SELL 94 100.0000 0 127,000 127,000 0
548,670 07/29/14 B BUY 376 100.0000 0 548,670 548,670 0
29,755 07/29/14 B BUY 514 100.0000 0 29,755 29,755 0

121,985 07/29/14 B BUY 1874 100.0000 0 121,985 121,985 0
6,273 07/29/14 S SELL 3072 100.0000 0 6,273 6,273 0

26,764 07/29/14 S SELL 71139950 100.0000 0 26,764 26,764 0
261,938 07/30/14 B BUY 97 100.0000 0 261,938 261,938 0

4,576,733 07/30/14 B BUY 383 100.0000 0 4,576,733 4,576,733 0
21,261,220 07/30/14 S SELL 519 100.0000 0 21,261,220 21,261,220 0

70,344 07/30/14 B BUY 1917 100.0000 0 70,344 70,344 0
755,980 07/30/14 S SELL 3105 100.0000 0 755,980 755,980 0

7,481,774 07/30/14 S SELL 71139957 100.0000 0 7,481,774 7,481,774 0
571,500 07/31/14 S SELL 100 100.0000 0 571,500 571,500 0

6,349,598 07/31/14 S SELL 299 100.0000 0 6,349,598 6,349,598 0
11,705,817 07/31/14 S SELL 402 100.0000 0 11,705,817 11,705,817 0

152,272,039 07/31/14 B BUY 526 100.0000 0 152,272,039 152,272,039 0
15,594,754 07/31/14 S SELL 615 100.0000 0 15,594,754 15,594,754 0
50,416,887 07/31/14 S SELL 643 100.0000 0 50,416,887 50,416,887 0

7,539 07/31/14 B BUY 899 100.0000 0 7,539 7,539 0
117,246 07/31/14 B BUY 1960 100.0000 0 117,246 117,246 0
157,098 07/31/14 B BUY 3138 100.0000 0 157,098 157,098 0
334,985 07/31/14 S SELL 5401 100.0000 0 334,985 334,985 0

79,660,440 07/31/14 S SELL 24731 100.0000 0 79,660,440 79,660,440 0
3,668,004 07/31/14 S SELL 71139969 100.0000 0 3,668,004 3,668,004 0

22 08/01/14 B BUY 28 100.0000 0 22 22 0
15,981 08/01/14 B BUY 104 100.0000 0 15,981 15,981 0

2 08/01/14 B BUY 184 100.0000 0 2 2 0
174 08/01/14 B BUY 301 100.0000 0 174 174 0
254 08/01/14 B BUY 404 100.0000 0 254 254 0

43,523 08/01/14 S SELL 531 100.0000 0 43,523 43,523 0
480 08/01/14 B BUY 619 100.0000 0 480 480 0

1,088 08/01/14 B BUY 636 100.0000 0 1,088 1,088 0
1,553 08/01/14 B BUY 645 100.0000 0 1,553 1,553 0

130 08/01/14 B BUY 673 100.0000 0 130 130 0
153 08/01/14 B BUY 701 100.0000 0 153 153 0
13 08/01/14 B BUY 901 100.0000 0 13 13 0

550,224 08/01/14 S SELL 2004 100.0000 0 550,224 550,224 0
5 08/01/14 B BUY 2513 100.0000 0 5 5 0

5,098,823 08/01/14 S SELL 3172 100.0000 0 5,098,823 5,098,823 0
3 08/01/14 B BUY 3793 100.0000 0 3 3 0

11 08/01/14 B BUY 5403 100.0000 0 11 11 0
2,518 08/01/14 B BUY 24733 100.0000 0 2,518 2,518 0

88,844 08/01/14 S SELL 72020 100.0000 0 88,844 88,844 0
4 08/01/14 B BUY 70866826 100.0000 0 4 4 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

342,340 08/01/14 S SELL 71139977 100.0000 0 342,340 342,340 0
298 08/04/14 S SELL 29 100.0000 0 298 298 0

95,204 08/04/14 B BUY 108 100.0000 0 95,204 95,204 0
12 08/04/14 S SELL 304 100.0000 0 12 12 0

176,767 08/04/14 B BUY 413 100.0000 0 176,767 176,767 0
29,814 08/04/14 B BUY 537 100.0000 0 29,814 29,814 0

26 08/04/14 S SELL 623 100.0000 0 26 26 0
25 08/04/14 S SELL 640 100.0000 0 25 25 0
36 08/04/14 S SELL 647 100.0000 0 36 36 0
158 08/04/14 S SELL 676 100.0000 0 158 158 0

778,009 08/04/14 S SELL 2073 100.0000 0 778,009 778,009 0
1,297,699 08/04/14 S SELL 3233 100.0000 0 1,297,699 1,297,699 0

43,107 08/04/14 S SELL 71139979 100.0000 0 43,107 43,107 0
286,394 08/05/14 B BUY 31 100.0000 0 286,394 286,394 0
31,750 08/05/14 B BUY 111 100.0000 0 31,750 31,750 0

177,796 08/05/14 S SELL 539 100.0000 0 177,796 177,796 0
379,453 08/05/14 S SELL 2109 100.0000 0 379,453 379,453 0

1,041,246 08/05/14 B BUY 3271 100.0000 0 1,041,246 1,041,246 0
271,504 08/05/14 B BUY 72051 100.0000 0 271,504 271,504 0
111,125 08/06/14 B BUY 114 100.0000 0 111,125 111,125 0

32,577,042 08/06/14 B BUY 545 100.0000 0 32,577,042 32,577,042 0
73,861 08/06/14 S SELL 679 100.0000 0 73,861 73,861 0

23,308,938 08/06/14 S SELL 2156 100.0000 0 23,308,938 23,308,938 0
9,299,673 08/06/14 S SELL 3307 100.0000 0 9,299,673 9,299,673 0

76,531 08/07/14 B BUY 33 100.0000 0 76,531 76,531 0
7,938 08/07/14 S SELL 117 100.0000 0 7,938 7,938 0
9,679 08/07/14 S SELL 547 100.0000 0 9,679 9,679 0

72,908 08/07/14 B BUY 905 100.0000 0 72,908 72,908 0
72,204 08/07/14 B BUY 2567 100.0000 0 72,204 72,204 0
47,781 08/07/14 B BUY 3795 100.0000 0 47,781 47,781 0
30,972 08/07/14 S SELL 71139983 100.0000 0 30,972 30,972 0

277,813 08/08/14 B BUY 120 100.0000 0 277,813 277,813 0
42,617,946 08/08/14 S SELL 552 100.0000 0 42,617,946 42,617,946 0
22,989,130 08/08/14 B BUY 2252 100.0000 0 22,989,130 22,989,130 0
5,376,200 08/08/14 B BUY 3373 100.0000 0 5,376,200 5,376,200 0
228,741 08/08/14 S SELL 72103 100.0000 0 228,741 228,741 0
55,563 08/11/14 B BUY 123 100.0000 0 55,563 55,563 0
64,345 08/11/14 B BUY 554 100.0000 0 64,345 64,345 0

385,409 08/11/14 S SELL 2325 100.0000 0 385,409 385,409 0
1,903,785 08/11/14 B BUY 3406 100.0000 0 1,903,785 1,903,785 0
1,649,338 08/12/14 B BUY 560 100.0000 0 1,649,338 1,649,338 0

75 08/12/14 B BUY 906 100.0000 0 75 75 0
21,722 08/12/14 B BUY 71140014 100.0000 0 21,722 21,722 0

844,266 08/13/14 S SELL 565 100.0000 0 844,266 844,266 0
18,577 08/13/14 S SELL 71140016 100.0000 0 18,577 18,577 0

325,467 08/14/14 B BUY 426 100.0000 0 325,467 325,467 0
2,055,338 08/14/14 B BUY 570 100.0000 0 2,055,338 2,055,338 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

257,645 08/14/14 S SELL 71140021 100.0000 0 257,645 257,645 0
1,838,084 08/15/14 B BUY 575 100.0000 0 1,838,084 1,838,084 0
496,639 08/15/14 S SELL 71140025 100.0000 0 496,639 496,639 0
362,976 08/18/14 B BUY 430 100.0000 0 362,976 362,976 0
310,669 08/18/14 B BUY 580 100.0000 0 310,669 310,669 0
71,968 08/18/14 S SELL 71140027 100.0000 0 71,968 71,968 0

1,764,228 08/19/14 B BUY 585 100.0000 0 1,764,228 1,764,228 0
1,123,226 08/20/14 B BUY 591 100.0000 0 1,123,226 1,123,226 0

6,046 08/20/14 B BUY 71140029 100.0000 0 6,046 6,046 0
403,823 08/21/14 B BUY 595 100.0000 0 403,823 403,823 0

323 08/21/14 S SELL 71140031 100.0000 0 323 323 0
23,292,532 08/22/14 B BUY 601 100.0000 0 23,292,532 23,292,532 0
22,000,000 08/22/14 S SELL 2786 100.0000 0 22,000,000 22,000,000 0

641,044 08/22/14 B BUY 72145 100.0000 0 641,044 641,044 0
7,000,000 08/25/14 S SELL 603 100.0000 0 7,000,000 7,000,000 0
7,000,000 08/25/14 B BUY 71140033 100.0000 0 7,000,000 7,000,000 0

64,037 08/26/14 B BUY 444 100.0000 0 64,037 64,037 0
1,760,739 08/26/14 B BUY 610 100.0000 0 1,760,739 1,760,739 0
793,700 08/27/14 B BUY 615 100.0000 0 793,700 793,700 0
72,204 08/27/14 S SELL 2723 100.0000 0 72,204 72,204 0

6,618,781 08/27/14 B BUY 71140034 100.0000 0 6,618,781 6,618,781 0
3,000,000 08/28/14 B BUY 4 100.0000 0 3,000,000 3,000,000 0
9,000,000 08/28/14 B BUY 9 100.0000 0 9,000,000 9,000,000 0
4,492,199 08/28/14 B BUY 461 100.0000 0 4,492,199 4,492,199 0

27,961,952 08/28/14 S SELL 624 100.0000 0 27,961,952 27,961,952 0
7,389,501 08/28/14 S SELL 71140041 100.0000 0 7,389,501 7,389,501 0
3,000,000 08/29/14 S SELL 6 100.0000 0 3,000,000 3,000,000 0
9,000,000 08/29/14 S SELL 10 100.0000 0 9,000,000 9,000,000 0
9,630,000 08/29/14 S SELL 470 100.0000 0 9,630,000 9,630,000 0
2,536,747 08/29/14 S SELL 630 100.0000 0 2,536,747 2,536,747 0
3,412,804 08/29/14 S SELL 71140050 100.0000 0 3,412,804 3,412,804 0

4 09/02/14 B BUY 10 100.0000 0 4 4 0
12 09/02/14 B BUY 13 100.0000 0 12 12 0
14 09/02/14 B BUY 35 100.0000 0 14 14 0
9 09/02/14 B BUY 42 100.0000 0 9 9 0

108 09/02/14 B BUY 168 100.0000 0 108 108 0
227 09/02/14 B BUY 477 100.0000 0 227 227 0

808,385 09/02/14 B BUY 636 100.0000 0 808,385 808,385 0
1,260 09/02/14 B BUY 642 100.0000 0 1,260 1,260 0

0 09/02/14 B BUY 682 100.0000 0 0 0 0
17 09/02/14 B BUY 910 100.0000 0 17 17 0
7 09/02/14 B BUY 2766 100.0000 0 7 7 0

507 09/02/14 B BUY 3083 100.0000 0 507 507 0
5 09/02/14 B BUY 3797 100.0000 0 5 5 0

251 09/02/14 B BUY 3888 100.0000 0 251 251 0
10 09/02/14 B BUY 72166 100.0000 0 10 10 0
4 09/02/14 B BUY 70866830 100.0000 0 4 4 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

363,164 09/02/14 S SELL 71140057 100.0000 0 363,164 363,164 0
29,544,331 09/03/14 B BUY 642 100.0000 0 29,544,331 29,544,331 0

49 09/03/14 S SELL 3154 100.0000 0 49 49 0
275 09/03/14 S SELL 3925 100.0000 0 275 275 0
210 09/03/14 S SELL 72168 100.0000 0 210 210 0

35,186 09/03/14 S SELL 71140059 100.0000 0 35,186 35,186 0
436,855 09/04/14 B BUY 647 100.0000 0 436,855 436,855 0
22,477 09/04/14 B BUY 71140082 100.0000 0 22,477 22,477 0

380,844 09/05/14 S SELL 652 100.0000 0 380,844 380,844 0
55,502 09/08/14 B BUY 38 100.0000 0 55,502 55,502 0

488,514 09/08/14 B BUY 657 100.0000 0 488,514 488,514 0
34,652 09/08/14 B BUY 3799 100.0000 0 34,652 34,652 0
5,553 09/08/14 S SELL 71140085 100.0000 0 5,553 5,553 0

1,237,193 09/09/14 S SELL 662 100.0000 0 1,237,193 1,237,193 0
1,468 09/09/14 S SELL 71140088 100.0000 0 1,468 1,468 0

311,567 09/10/14 S SELL 39 100.0000 0 311,567 311,567 0
311,567 09/10/14 B BUY 663 100.0000 0 311,567 311,567 0
911,128 09/11/14 S SELL 673 100.0000 0 911,128 911,128 0

4,402 09/11/14 B BUY 913 100.0000 0 4,402 4,402 0
90,611 09/11/14 B BUY 3440 100.0000 0 90,611 90,611 0
19,038 09/11/14 S SELL 71140090 100.0000 0 19,038 19,038 0

279,973 09/12/14 B BUY 682 100.0000 0 279,973 279,973 0
90,611 09/12/14 S SELL 3484 100.0000 0 90,611 90,611 0

240,894 09/12/14 S SELL 71140099 100.0000 0 240,894 240,894 0
1,965,043 09/15/14 S SELL 687 100.0000 0 1,965,043 1,965,043 0
154,214 09/15/14 S SELL 72193 100.0000 0 154,214 154,214 0

3,685 09/15/14 S SELL 71140101 100.0000 0 3,685 3,685 0
423,533 09/16/14 S SELL 693 100.0000 0 423,533 423,533 0
488,856 09/16/14 S SELL 71140104 100.0000 0 488,856 488,856 0

6,000,000 09/17/14 B BUY 2 100.0000 0 6,000,000 6,000,000 0
110,000 09/17/14 B BUY 489 100.0000 0 110,000 110,000 0

34,911,386 09/17/14 S SELL 644 100.0000 0 34,911,386 34,911,386 0
30,670,474 09/17/14 B BUY 701 100.0000 0 30,670,474 30,670,474 0

55,185 09/17/14 S SELL 71140107 100.0000 0 55,185 55,185 0
60,896 09/18/14 S SELL 706 100.0000 0 60,896 60,896 0
7,866 09/18/14 S SELL 71140109 100.0000 0 7,866 7,866 0

1,965,575 09/19/14 B BUY 711 100.0000 0 1,965,575 1,965,575 0
1,498,106 09/22/14 S SELL 8 100.0000 0 1,498,106 1,498,106 0
162,933 09/22/14 B BUY 195 100.0000 0 162,933 162,933 0
32,527 09/22/14 B BUY 716 100.0000 0 32,527 32,527 0

452 09/22/14 S SELL 71140111 100.0000 0 452 452 0
220,731 09/23/14 B BUY 21 100.0000 0 220,731 220,731 0

2,590,054 09/23/14 S SELL 721 100.0000 0 2,590,054 2,590,054 0
6,137 09/23/14 B BUY 71140114 100.0000 0 6,137 6,137 0

2,183,452 09/24/14 S SELL 22 100.0000 0 2,183,452 2,183,452 0
2,149,934 09/24/14 S SELL 727 100.0000 0 2,149,934 2,149,934 0

49,579 09/24/14 B BUY 914 100.0000 0 49,579 49,579 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

3,419 09/24/14 B BUY 71140134 100.0000 0 3,419 3,419 0
1,746,473 09/25/14 S SELL 23 100.0000 0 1,746,473 1,746,473 0

162 09/25/14 S SELL 312 100.0000 0 162 162 0
2,135,226 09/25/14 B BUY 732 100.0000 0 2,135,226 2,135,226 0
335,139 09/25/14 S SELL 72224 100.0000 0 335,139 335,139 0
26,522 09/25/14 B BUY 71140135 100.0000 0 26,522 26,522 0

714,581 09/26/14 B BUY 38 100.0000 0 714,581 714,581 0
162 09/26/14 B BUY 317 100.0000 0 162 162 0

12,618,166 09/26/14 S SELL 739 100.0000 0 12,618,166 12,618,166 0
33,788 09/26/14 B BUY 16483 100.0000 0 33,788 33,788 0

7,983,925 09/26/14 B BUY 71140138 100.0000 0 7,983,925 7,983,925 0
1,000,000 09/29/14 B BUY 12 100.0000 0 1,000,000 1,000,000 0
4,000,000 09/29/14 B BUY 15 100.0000 0 4,000,000 4,000,000 0
237,384 09/29/14 S SELL 40 100.0000 0 237,384 237,384 0

17,516,235 09/29/14 B BUY 496 100.0000 0 17,516,235 17,516,235 0
37,036,670 09/29/14 S SELL 749 100.0000 0 37,036,670 37,036,670 0
7,381,300 09/29/14 S SELL 71140145 100.0000 0 7,381,300 7,381,300 0
1,000,000 09/30/14 S SELL 13 100.0000 0 1,000,000 1,000,000 0
4,000,000 09/30/14 S SELL 16 100.0000 0 4,000,000 4,000,000 0

3 09/30/14 S SELL 326 100.0000 0 3 3 0
16,500,000 09/30/14 S SELL 510 100.0000 0 16,500,000 16,500,000 0

230,984 09/30/14 S SELL 757 100.0000 0 230,984 230,984 0
3,395,573 09/30/14 S SELL 71140154 100.0000 0 3,395,573 3,395,573 0

1 10/01/14 B BUY 15 100.0000 0 1 1 0
4 10/01/14 B BUY 18 100.0000 0 4 4 0
8 10/01/14 B BUY 43 100.0000 0 8 8 0

11 10/01/14 B BUY 44 100.0000 0 11 11 0
530,641 10/01/14 B BUY 44 100.0000 0 530,641 530,641 0

116 10/01/14 B BUY 246 100.0000 0 116 116 0
2 10/01/14 B BUY 331 100.0000 0 2 2 0

37 10/01/14 S SELL 493 100.0000 0 37 37 0
1,250,254 10/01/14 S SELL 514 100.0000 0 1,250,254 1,250,254 0

433 10/01/14 S SELL 537 100.0000 0 433 433 0
691 10/01/14 B BUY 646 100.0000 0 691 691 0

50,800,436 10/01/14 B BUY 767 100.0000 0 50,800,436 50,800,436 0
19 10/01/14 B BUY 918 100.0000 0 19 19 0
6 10/01/14 B BUY 3027 100.0000 0 6 6 0
6 10/01/14 B BUY 3801 100.0000 0 6 6 0

23 10/01/14 B BUY 4132 100.0000 0 23 23 0
272 10/01/14 B BUY 4300 100.0000 0 272 272 0
0 10/01/14 B BUY 16486 100.0000 0 0 0 0

20 10/01/14 B BUY 72287 100.0000 0 20 20 0
4 10/01/14 B BUY 70866832 100.0000 0 4 4 0

383,809 10/01/14 S SELL 71140172 100.0000 0 383,809 383,809 0
999,784 10/02/14 B BUY 69 100.0000 0 999,784 999,784 0

37 10/02/14 B BUY 494 100.0000 0 37 37 0
433 10/02/14 B BUY 538 100.0000 0 433 433 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

2,638,832 10/02/14 S SELL 773 100.0000 0 2,638,832 2,638,832 0
16,988 10/02/14 B BUY 71140173 100.0000 0 16,988 16,988 0

476,000 10/03/14 B BUY 49 100.0000 0 476,000 476,000 0
999,784 10/03/14 S SELL 71 100.0000 0 999,784 999,784 0

1,018,579 10/03/14 S SELL 780 100.0000 0 1,018,579 1,018,579 0
645,000 10/06/14 B BUY 50 100.0000 0 645,000 645,000 0
183,253 10/06/14 B BUY 522 100.0000 0 183,253 183,253 0

7,899,415 10/06/14 B BUY 787 100.0000 0 7,899,415 7,899,415 0
379,838 10/06/14 B BUY 72384 100.0000 0 379,838 379,838 0

8,501 10/06/14 S SELL 71140175 100.0000 0 8,501 8,501 0
74,630 10/07/14 B BUY 45 100.0000 0 74,630 74,630 0

106 10/07/14 S SELL 126 100.0000 0 106 106 0
76,926 10/07/14 S SELL 793 100.0000 0 76,926 76,926 0
46,594 10/07/14 B BUY 3803 100.0000 0 46,594 46,594 0

574,112 10/07/14 S SELL 72394 100.0000 0 574,112 574,112 0
2,175,731 10/08/14 B BUY 523 100.0000 0 2,175,731 2,175,731 0
3,501,831 10/08/14 S SELL 799 100.0000 0 3,501,831 3,501,831 0

208 10/08/14 S SELL 71140177 100.0000 0 208 208 0
4,197,815 10/09/14 B BUY 805 100.0000 0 4,197,815 4,197,815 0

11,926 10/09/14 B BUY 71140183 100.0000 0 11,926 11,926 0
6,188,513 10/10/14 S SELL 811 100.0000 0 6,188,513 6,188,513 0

15,066 10/10/14 S SELL 71140185 100.0000 0 15,066 15,066 0
1,168,121 10/14/14 B BUY 54 100.0000 0 1,168,121 1,168,121 0
1,168,121 10/14/14 B BUY 334 100.0000 0 1,168,121 1,168,121 0
5,920,183 10/14/14 S SELL 821 100.0000 0 5,920,183 5,920,183 0
369,475 10/14/14 S SELL 71140193 100.0000 0 369,475 369,475 0
166,241 10/15/14 S SELL 57 100.0000 0 166,241 166,241 0
838,947 10/15/14 B BUY 336 100.0000 0 838,947 838,947 0

1,174,655 10/15/14 B BUY 828 100.0000 0 1,174,655 1,174,655 0
9,120 10/15/14 B BUY 72405 100.0000 0 9,120 9,120 0

12,724 10/15/14 B BUY 71140209 100.0000 0 12,724 12,724 0
1,001,880 10/16/14 S SELL 59 100.0000 0 1,001,880 1,001,880 0
290,000 10/16/14 B BUY 158 100.0000 0 290,000 290,000 0

3,352,051 10/16/14 S SELL 835 100.0000 0 3,352,051 3,352,051 0
97 10/16/14 B BUY 24740 100.0000 0 97 97 0

9,961 10/16/14 S SELL 71140211 100.0000 0 9,961 9,961 0
579,030 10/17/14 B BUY 165 100.0000 0 579,030 579,030 0

1,935,958 10/17/14 S SELL 841 100.0000 0 1,935,958 1,935,958 0
1,500,000 10/20/14 B BUY 558 100.0000 0 1,500,000 1,500,000 0
2,567,644 10/20/14 B BUY 849 100.0000 0 2,567,644 2,567,644 0

32,069 10/20/14 B BUY 71140214 100.0000 0 32,069 32,069 0
1,500,000 10/21/14 S SELL 562 100.0000 0 1,500,000 1,500,000 0
2,395,988 10/21/14 B BUY 855 100.0000 0 2,395,988 2,395,988 0
495,006 10/21/14 S SELL 71140218 100.0000 0 495,006 495,006 0

1,253,307 10/22/14 B BUY 60 100.0000 0 1,253,307 1,253,307 0
1,253,307 10/22/14 S SELL 337 100.0000 0 1,253,307 1,253,307 0
5,204,944 10/22/14 B BUY 861 100.0000 0 5,204,944 5,204,944 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

20,278 10/22/14 B BUY 71140227 100.0000 0 20,278 20,278 0
25,698 10/23/14 S SELL 178 100.0000 0 25,698 25,698 0

2,461,414 10/23/14 S SELL 867 100.0000 0 2,461,414 2,461,414 0
1,523 10/23/14 S SELL 71140229 100.0000 0 1,523 1,523 0

299,247 10/24/14 S SELL 183 100.0000 0 299,247 299,247 0
96,919 10/24/14 B BUY 566 100.0000 0 96,919 96,919 0

9,061,703 10/24/14 S SELL 874 100.0000 0 9,061,703 9,061,703 0
12,000,000 10/24/14 B BUY 71140231 100.0000 0 12,000,000 12,000,000 0

916,694 10/27/14 B BUY 61 100.0000 0 916,694 916,694 0
319,758 10/27/14 S SELL 184 100.0000 0 319,758 319,758 0
916,694 10/27/14 S SELL 338 100.0000 0 916,694 916,694 0

1,520,443 10/27/14 B BUY 881 100.0000 0 1,520,443 1,520,443 0
16,512 10/27/14 S SELL 71140233 100.0000 0 16,512 16,512 0
5,271 10/28/14 B BUY 187 100.0000 0 5,271 5,271 0

12,519,267 10/28/14 S SELL 888 100.0000 0 12,519,267 12,519,267 0
380 10/28/14 S SELL 72412 100.0000 0 380 380 0
649 10/28/14 S SELL 71140235 100.0000 0 649 649 0

5,000,000 10/29/14 B BUY 15 100.0000 0 5,000,000 5,000,000 0
4,758 10/29/14 B BUY 188 100.0000 0 4,758 4,758 0

1,278,374 10/29/14 S SELL 895 100.0000 0 1,278,374 1,278,374 0
26,774 10/29/14 S SELL 71140237 100.0000 0 26,774 26,774 0

6,000,000 10/30/14 B BUY 4 100.0000 0 6,000,000 6,000,000 0
5,000,000 10/30/14 S SELL 16 100.0000 0 5,000,000 5,000,000 0
1,000,000 10/30/14 B BUY 22 100.0000 0 1,000,000 1,000,000 0
4,000,000 10/30/14 B BUY 23 100.0000 0 4,000,000 4,000,000 0
3,494,351 10/30/14 B BUY 571 100.0000 0 3,494,351 3,494,351 0

15,430,002 10/30/14 S SELL 905 100.0000 0 15,430,002 15,430,002 0
7,392,439 10/30/14 S SELL 71140244 100.0000 0 7,392,439 7,392,439 0
6,000,000 10/31/14 S SELL 5 100.0000 0 6,000,000 6,000,000 0
1,000,000 10/31/14 S SELL 23 100.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 S SELL 24 100.0000 0 4,000,000 4,000,000 0

35 10/31/14 S SELL 29 100.0000 0 35 35 0
4,200,000 10/31/14 S SELL 581 100.0000 0 4,200,000 4,200,000 0

454 10/31/14 S SELL 625 100.0000 0 454 454 0
691 10/31/14 S SELL 648 100.0000 0 691 691 0

10,454,126 10/31/14 B BUY 917 100.0000 0 10,454,126 10,454,126 0
2,999 10/31/14 B BUY 3806 100.0000 0 2,999 2,999 0
2,518 10/31/14 S SELL 24743 100.0000 0 2,518 2,518 0

3,365,112 10/31/14 S SELL 71140250 100.0000 0 3,365,112 3,365,112 0
9 11/03/14 B BUY 8 100.0000 0 9 9 0
8 11/03/14 B BUY 19 100.0000 0 8 8 0
1 11/03/14 B BUY 26 100.0000 0 1 1 0
6 11/03/14 B BUY 27 100.0000 0 6 6 0

13 11/03/14 B BUY 47 100.0000 0 13 13 0
38 11/03/14 B BUY 63 100.0000 0 38 38 0
1 11/03/14 B BUY 80 100.0000 0 1 1 0

141 11/03/14 B BUY 196 100.0000 0 141 141 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

140 11/03/14 B BUY 319 100.0000 0 140 140 0
35 11/03/14 B BUY 341 100.0000 0 35 35 0
99 11/03/14 S SELL 468 100.0000 0 99 99 0
173 11/03/14 B BUY 586 100.0000 0 173 173 0
24 11/03/14 B BUY 920 100.0000 0 24 24 0

8,528,311 11/03/14 B BUY 925 100.0000 0 8,528,311 8,528,311 0
7 11/03/14 B BUY 3291 100.0000 0 7 7 0

10 11/03/14 B BUY 3808 100.0000 0 10 10 0
328 11/03/14 B BUY 4723 100.0000 0 328 328 0
27 11/03/14 B BUY 5201 100.0000 0 27 27 0
2 11/03/14 B BUY 16488 100.0000 0 2 2 0
2 11/03/14 B BUY 72419 100.0000 0 2 2 0
5 11/03/14 B BUY 70866836 100.0000 0 5 5 0

357,748 11/03/14 S SELL 71140259 100.0000 0 357,748 357,748 0
0 11/04/14 S SELL 81 100.0000 0 0 0 0

37 11/04/14 S SELL 343 100.0000 0 37 37 0
99 11/04/14 B BUY 469 100.0000 0 99 99 0

1,114,394 11/04/14 S SELL 932 100.0000 0 1,114,394 1,114,394 0
6,615 11/04/14 B BUY 71140269 100.0000 0 6,615 6,615 0

241,616 11/05/14 S SELL 54 100.0000 0 241,616 241,616 0
1,042,724 11/05/14 S SELL 938 100.0000 0 1,042,724 1,042,724 0

2,704 11/05/14 S SELL 71140271 100.0000 0 2,704 2,704 0
206,497 11/06/14 B BUY 55 100.0000 0 206,497 206,497 0

2,499,525 11/06/14 B BUY 588 100.0000 0 2,499,525 2,499,525 0
320,242 11/06/14 S SELL 945 100.0000 0 320,242 320,242 0

11 11/06/14 B BUY 16490 100.0000 0 11 11 0
1,823 11/06/14 B BUY 24744 100.0000 0 1,823 1,823 0
1,755 11/06/14 B BUY 71140274 100.0000 0 1,755 1,755 0

181,718 11/07/14 S SELL 59 100.0000 0 181,718 181,718 0
77,377 11/07/14 B BUY 65 100.0000 0 77,377 77,377 0

5,000,000 11/07/14 S SELL 590 100.0000 0 5,000,000 5,000,000 0
103 11/07/14 B BUY 921 100.0000 0 103 103 0

1,364,928 11/07/14 B BUY 953 100.0000 0 1,364,928 1,364,928 0
16,508 11/07/14 B BUY 3810 100.0000 0 16,508 16,508 0

40 11/10/14 S SELL 218 100.0000 0 40 40 0
576,888 11/10/14 B BUY 591 100.0000 0 576,888 576,888 0
335,639 11/10/14 B BUY 959 100.0000 0 335,639 335,639 0

2,051 11/10/14 S SELL 72462 100.0000 0 2,051 2,051 0
9,375 11/12/14 S SELL 219 100.0000 0 9,375 9,375 0

2 11/12/14 S SELL 260 100.0000 0 2 2 0
1,517 11/12/14 S SELL 649 100.0000 0 1,517 1,517 0

104 11/12/14 B BUY 923 100.0000 0 104 104 0
1,633,596 11/12/14 B BUY 968 100.0000 0 1,633,596 1,633,596 0

11 11/12/14 S SELL 5408 100.0000 0 11 11 0
31 11/12/14 B BUY 16491 100.0000 0 31 31 0

321,048 11/13/14 S SELL 232 100.0000 0 321,048 321,048 0
22,161 11/13/14 B BUY 976 100.0000 0 22,161 22,161 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

245,389 11/13/14 S SELL 3812 100.0000 0 245,389 245,389 0
1,823 11/13/14 S SELL 24747 100.0000 0 1,823 1,823 0

199,337 11/13/14 S SELL 71140281 100.0000 0 199,337 199,337 0
69,590 11/14/14 S SELL 64 100.0000 0 69,590 69,590 0
2,972 11/14/14 B BUY 244 100.0000 0 2,972 2,972 0

330,080 11/14/14 B BUY 593 100.0000 0 330,080 330,080 0
172,043 11/14/14 B BUY 982 100.0000 0 172,043 172,043 0
39,465 11/14/14 S SELL 71140284 100.0000 0 39,465 39,465 0
26,809 11/17/14 B BUY 245 100.0000 0 26,809 26,809 0

1,599,555 11/17/14 B BUY 988 100.0000 0 1,599,555 1,599,555 0
697,175 11/17/14 B BUY 72490 100.0000 0 697,175 697,175 0
33,517 11/17/14 S SELL 71140286 100.0000 0 33,517 33,517 0
1,642 11/18/14 S SELL 248 100.0000 0 1,642 1,642 0
3,895 11/18/14 B BUY 925 100.0000 0 3,895 3,895 0

254,976 11/18/14 B BUY 995 100.0000 0 254,976 254,976 0
9,436 11/18/14 S SELL 71140289 100.0000 0 9,436 9,436 0

1,949,635 11/19/14 B BUY 1001 100.0000 0 1,949,635 1,949,635 0
5,386 11/19/14 B BUY 71140292 100.0000 0 5,386 5,386 0

196,764 11/20/14 S SELL 254 100.0000 0 196,764 196,764 0
610,000 11/20/14 B BUY 621 100.0000 0 610,000 610,000 0
415,543 11/20/14 S SELL 1007 100.0000 0 415,543 415,543 0
495,055 11/20/14 S SELL 71140296 100.0000 0 495,055 495,055 0
19,918 11/21/14 S SELL 255 100.0000 0 19,918 19,918 0

514,718 11/21/14 B BUY 1013 100.0000 0 514,718 514,718 0
323 11/21/14 S SELL 71140298 100.0000 0 323 323 0

7,530,544 11/24/14 S SELL 1020 100.0000 0 7,530,544 7,530,544 0
16,592,682 11/24/14 B BUY 71140301 100.0000 0 16,592,682 16,592,682 0
5,000,000 11/25/14 B BUY 23 100.0000 0 5,000,000 5,000,000 0

60 11/25/14 S SELL 276 100.0000 0 60 60 0
10,983,334 11/25/14 B BUY 630 100.0000 0 10,983,334 10,983,334 0
15,120,763 11/25/14 S SELL 1028 100.0000 0 15,120,763 15,120,763 0
13,054,408 11/25/14 S SELL 71140305 100.0000 0 13,054,408 13,054,408 0
5,000,000 11/26/14 S SELL 24 100.0000 0 5,000,000 5,000,000 0
1,000,000 11/26/14 B BUY 30 100.0000 0 1,000,000 1,000,000 0
4,000,000 11/26/14 B BUY 31 100.0000 0 4,000,000 4,000,000 0

1,010 11/26/14 S SELL 283 100.0000 0 1,010 1,010 0
5,642,695 11/26/14 S SELL 1036 100.0000 0 5,642,695 5,642,695 0
2,204,184 11/26/14 B BUY 71140311 100.0000 0 2,204,184 2,204,184 0
4,000,000 11/28/14 S SELL 32 100.0000 0 4,000,000 4,000,000 0
1,000,000 11/28/14 S SELL 33 100.0000 0 1,000,000 1,000,000 0

12,884 11/28/14 S SELL 284 100.0000 0 12,884 12,884 0
5,500,000 11/28/14 S SELL 635 100.0000 0 5,500,000 5,500,000 0
2,925,544 11/28/14 B BUY 1042 100.0000 0 2,925,544 2,925,544 0
604,229 11/28/14 S SELL 6161 100.0000 0 604,229 604,229 0
93,466 11/28/14 S SELL 72544 100.0000 0 93,466 93,466 0
39,334 11/28/14 B BUY 71140328 100.0000 0 39,334 39,334 0

8 12/01/14 B BUY 27 100.0000 0 8 8 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

15 12/01/14 B BUY 35 100.0000 0 15 15 0
4 12/01/14 B BUY 36 100.0000 0 4 4 0

111 12/01/14 B BUY 67 100.0000 0 111 111 0
3 12/01/14 B BUY 84 100.0000 0 3 3 0

130 12/01/14 B BUY 286 100.0000 0 130 130 0
141 12/01/14 B BUY 383 100.0000 0 141 141 0

37,174 12/01/14 B BUY 639 100.0000 0 37,174 37,174 0
24 12/01/14 B BUY 928 100.0000 0 24 24 0

1,229,169 12/01/14 S SELL 1049 100.0000 0 1,229,169 1,229,169 0
7 12/01/14 B BUY 3542 100.0000 0 7 7 0
4 12/01/14 B BUY 3814 100.0000 0 4 4 0

330 12/01/14 B BUY 5087 100.0000 0 330 330 0
2 12/01/14 B BUY 16494 100.0000 0 2 2 0

16 12/01/14 B BUY 72554 100.0000 0 16 16 0
5 12/01/14 B BUY 70866838 100.0000 0 5 5 0

387,224 12/01/14 S SELL 71140331 100.0000 0 387,224 387,224 0
3 12/02/14 S SELL 85 100.0000 0 3 3 0

267,349 12/02/14 S SELL 296 100.0000 0 267,349 267,349 0
20,000,000 12/02/14 B BUY 1051 100.0000 0 20,000,000 20,000,000 0

140,208 12/03/14 S SELL 298 100.0000 0 140,208 140,208 0
280,313 12/03/14 B BUY 512 100.0000 0 280,313 280,313 0
887,242 12/03/14 S SELL 1062 100.0000 0 887,242 887,242 0
28,719 12/03/14 B BUY 3582 100.0000 0 28,719 28,719 0

470,322 12/03/14 B BUY 6352 100.0000 0 470,322 470,322 0
15,056 12/04/14 S SELL 323 100.0000 0 15,056 15,056 0

280,313 12/04/14 S SELL 522 100.0000 0 280,313 280,313 0
6,613 12/04/14 B BUY 929 100.0000 0 6,613 6,613 0

1,335,688 12/04/14 B BUY 1068 100.0000 0 1,335,688 1,335,688 0
28,719 12/04/14 S SELL 3600 100.0000 0 28,719 28,719 0

470,322 12/04/14 S SELL 6442 100.0000 0 470,322 470,322 0
97 12/04/14 S SELL 24748 100.0000 0 97 97 0

36,420 12/04/14 S SELL 71140357 100.0000 0 36,420 36,420 0
79,772 12/05/14 B BUY 69 100.0000 0 79,772 79,772 0

164,199 12/05/14 S SELL 330 100.0000 0 164,199 164,199 0
27,788 12/05/14 B BUY 937 100.0000 0 27,788 27,788 0

241,509 12/05/14 S SELL 1075 100.0000 0 241,509 241,509 0
17,019 12/05/14 B BUY 3816 100.0000 0 17,019 17,019 0
66,741 12/08/14 S SELL 338 100.0000 0 66,741 66,741 0

1,374,790 12/08/14 B BUY 1081 100.0000 0 1,374,790 1,374,790 0
67,599 12/08/14 S SELL 71140364 100.0000 0 67,599 67,599 0

25 12/09/14 S SELL 343 100.0000 0 25 25 0
17,769 12/09/14 B BUY 938 100.0000 0 17,769 17,769 0

2,928,167 12/09/14 S SELL 1088 100.0000 0 2,928,167 2,928,167 0
97 12/09/14 B BUY 24749 100.0000 0 97 97 0

12,444 12/10/14 S SELL 344 100.0000 0 12,444 12,444 0
32,278 12/10/14 S SELL 1095 100.0000 0 32,278 32,278 0

97 12/10/14 S SELL 24753 100.0000 0 97 97 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

245,291 12/10/14 B BUY 72631 100.0000 0 245,291 245,291 0
16,679 12/11/14 B BUY 351 100.0000 0 16,679 16,679 0

4,623,952 12/11/14 S SELL 1102 100.0000 0 4,623,952 4,623,952 0
81,967 12/11/14 S SELL 72642 100.0000 0 81,967 81,967 0
49,974 12/11/14 S SELL 71140377 100.0000 0 49,974 49,974 0

162,465 12/12/14 B BUY 75 100.0000 0 162,465 162,465 0
1 12/12/14 S SELL 84 100.0000 0 1 1 0

24,991 12/12/14 S SELL 352 100.0000 0 24,991 24,991 0
7,500,000 12/12/14 B BUY 650 100.0000 0 7,500,000 7,500,000 0

13,715,924 12/12/14 B BUY 1113 100.0000 0 13,715,924 13,715,924 0
5 12/12/14 S SELL 6504 100.0000 0 5 5 0

272,014 12/12/14 S SELL 72724 100.0000 0 272,014 272,014 0
229,885 12/12/14 S SELL 71140382 100.0000 0 229,885 229,885 0
427,111 12/15/14 S SELL 76 100.0000 0 427,111 427,111 0
260,000 12/15/14 B BUY 353 100.0000 0 260,000 260,000 0

4,371,689 12/15/14 S SELL 1121 100.0000 0 4,371,689 4,371,689 0
605 12/15/14 S SELL 71140383 100.0000 0 605 605 0

350,000 12/16/14 B BUY 356 100.0000 0 350,000 350,000 0
4,029,913 12/16/14 S SELL 1128 100.0000 0 4,029,913 4,029,913 0
218,778 12/16/14 B BUY 72785 100.0000 0 218,778 218,778 0

193 12/16/14 S SELL 71140385 100.0000 0 193 193 0
13,569 12/17/14 B BUY 381 100.0000 0 13,569 13,569 0

592,843 12/17/14 S SELL 951 100.0000 0 592,843 592,843 0
7,049,529 12/17/14 B BUY 1135 100.0000 0 7,049,529 7,049,529 0
294,669 12/17/14 S SELL 72825 100.0000 0 294,669 294,669 0
544,435 12/17/14 S SELL 71140390 100.0000 0 544,435 544,435 0
104,597 12/18/14 S SELL 387 100.0000 0 104,597 104,597 0

6,453,345 12/18/14 B BUY 1141 100.0000 0 6,453,345 6,453,345 0
200 12/18/14 B BUY 70866840 100.0000 0 200 200 0

30,900 12/18/14 B BUY 71140393 100.0000 0 30,900 30,900 0
13,569 12/19/14 B BUY 399 100.0000 0 13,569 13,569 0

8,760,000 12/19/14 S SELL 651 100.0000 0 8,760,000 8,760,000 0
4,902,470 12/19/14 B BUY 1147 100.0000 0 4,902,470 4,902,470 0
604,146 12/19/14 B BUY 7118 100.0000 0 604,146 604,146 0
611,654 12/22/14 S SELL 401 100.0000 0 611,654 611,654 0

5,600,817 12/22/14 S SELL 1158 100.0000 0 5,600,817 5,600,817 0
8,020,351 12/22/14 B BUY 71140398 100.0000 0 8,020,351 8,020,351 0
725,000 12/23/14 S SELL 406 100.0000 0 725,000 725,000 0

57,160,000 12/23/14 B BUY 654 100.0000 0 57,160,000 57,160,000 0
1,499,995 12/23/14 B BUY 1167 100.0000 0 1,499,995 1,499,995 0

86,172 12/23/14 S SELL 72856 100.0000 0 86,172 86,172 0
323 12/23/14 S SELL 71140400 100.0000 0 323 323 0

451,120 12/24/14 B BUY 393 100.0000 0 451,120 451,120 0
57,160,000 12/24/14 S SELL 655 100.0000 0 57,160,000 57,160,000 0
1,627,059 12/24/14 S SELL 1173 100.0000 0 1,627,059 1,627,059 0

12,219 12/24/14 S SELL 72865 100.0000 0 12,219 12,219 0
77 12/24/14 B BUY 70866841 100.0000 0 77 77 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

428,370 12/26/14 S SELL 394 100.0000 0 428,370 428,370 0
512,382 12/26/14 B BUY 411 100.0000 0 512,382 512,382 0
428,370 12/26/14 B BUY 1176 100.0000 0 428,370 428,370 0

10,032,826 12/29/14 B BUY 657 100.0000 0 10,032,826 10,032,826 0
8,442,964 12/29/14 S SELL 1185 100.0000 0 8,442,964 8,442,964 0

10,770 12/29/14 S SELL 71140402 100.0000 0 10,770 10,770 0
9,110,000 12/30/14 S SELL 662 100.0000 0 9,110,000 9,110,000 0
642,401 12/30/14 B BUY 1191 100.0000 0 642,401 642,401 0

7,506,779 12/30/14 S SELL 71140405 100.0000 0 7,506,779 7,506,779 0
2,700,000 12/31/14 S SELL 669 100.0000 0 2,700,000 2,700,000 0
1,309,007 12/31/14 S SELL 1197 100.0000 0 1,309,007 1,309,007 0

24,332 12/31/14 B BUY 3818 100.0000 0 24,332 24,332 0
3,363,775 12/31/14 S SELL 71140406 100.0000 0 3,363,775 3,363,775 0

139 01/02/15 B BUY 80 100.0000 0 139 139 0
116 01/02/15 B BUY 429 100.0000 0 116 116 0
2 01/02/15 B BUY 451 100.0000 0 2 2 0

179 01/02/15 B BUY 459 100.0000 0 179 179 0
1 01/02/15 B BUY 620 100.0000 0 1 1 0

3,999,353 01/02/15 S SELL 673 100.0000 0 3,999,353 3,999,353 0
18 01/02/15 B BUY 953 100.0000 0 18 18 0

2,736,311 01/02/15 S SELL 1212 100.0000 0 2,736,311 2,736,311 0
1 01/02/15 B BUY 3821 100.0000 0 1 1 0
9 01/02/15 B BUY 3822 100.0000 0 9 9 0

420 01/02/15 B BUY 5566 100.0000 0 420 420 0
15 01/02/15 B BUY 7423 100.0000 0 15 15 0
2 01/02/15 B BUY 16496 100.0000 0 2 2 0

29 01/02/15 B BUY 72877 100.0000 0 29 29 0
7 01/02/15 B BUY 70866844 100.0000 0 7 7 0

234,558 01/02/15 S SELL 71140430 100.0000 0 234,558 234,558 0
2 01/05/15 S SELL 453 100.0000 0 2 2 0

334,850 01/05/15 S SELL 1219 100.0000 0 334,850 334,850 0
673 01/05/15 S SELL 7481 100.0000 0 673 673 0

36,152 01/05/15 S SELL 71140432 100.0000 0 36,152 36,152 0
2,564,910 01/06/15 S SELL 1225 100.0000 0 2,564,910 2,564,910 0

1,468 01/06/15 B BUY 71140434 100.0000 0 1,468 1,468 0
22,750 01/07/15 B BUY 81 100.0000 0 22,750 22,750 0
22,750 01/07/15 S SELL 454 100.0000 0 22,750 22,750 0

2,380,147 01/07/15 S SELL 1231 100.0000 0 2,380,147 2,380,147 0
41,356 01/07/15 S SELL 3822 100.0000 0 41,356 41,356 0
3,939 01/07/15 S SELL 71140436 100.0000 0 3,939 3,939 0

15,113 01/08/15 B BUY 251 100.0000 0 15,113 15,113 0
3,723,918 01/08/15 B BUY 1243 100.0000 0 3,723,918 3,723,918 0
2,000,000 01/08/15 B BUY 6505 100.0000 0 2,000,000 2,000,000 0

208 01/08/15 S SELL 71140438 100.0000 0 208 208 0
15,113 01/09/15 S SELL 253 100.0000 0 15,113 15,113 0

3,288,575 01/09/15 B BUY 1249 100.0000 0 3,288,575 3,288,575 0
1,101 01/09/15 S SELL 71140451 100.0000 0 1,101 1,101 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

268,946 01/12/15 B BUY 85 100.0000 0 268,946 268,946 0
361 01/12/15 B BUY 954 100.0000 0 361 361 0

9,347,799 01/12/15 S SELL 1257 100.0000 0 9,347,799 9,347,799 0
27,700 01/12/15 B BUY 3824 100.0000 0 27,700 27,700 0

2,000,000 01/12/15 S SELL 6510 100.0000 0 2,000,000 2,000,000 0
973,571 01/12/15 B BUY 24762 100.0000 0 973,571 973,571 0
121,256 01/12/15 S SELL 71140456 100.0000 0 121,256 121,256 0
268,946 01/13/15 S SELL 86 100.0000 0 268,946 268,946 0

24 01/13/15 S SELL 434 100.0000 0 24 24 0
1,947,781 01/13/15 B BUY 1265 100.0000 0 1,947,781 1,947,781 0
973,571 01/13/15 S SELL 24764 100.0000 0 973,571 973,571 0
52,205 01/13/15 S SELL 71140459 100.0000 0 52,205 52,205 0
86,733 01/14/15 S SELL 1271 100.0000 0 86,733 86,733 0

421,840 01/14/15 S SELL 71140481 100.0000 0 421,840 421,840 0
42,103 01/15/15 B BUY 441 100.0000 0 42,103 42,103 0

1,161,058 01/15/15 B BUY 677 100.0000 0 1,161,058 1,161,058 0
8,693 01/15/15 B BUY 956 100.0000 0 8,693 8,693 0

454,366 01/15/15 S SELL 1277 100.0000 0 454,366 454,366 0
177 01/15/15 S SELL 72902 100.0000 0 177 177 0

12,924 01/15/15 S SELL 71140484 100.0000 0 12,924 12,924 0
71 01/16/15 S SELL 443 100.0000 0 71 71 0
144 01/16/15 B BUY 962 100.0000 0 144 144 0

1,553,017 01/16/15 S SELL 1284 100.0000 0 1,553,017 1,553,017 0
618 01/16/15 S SELL 71140486 100.0000 0 618 618 0
15 01/20/15 S SELL 444 100.0000 0 15 15 0

2,927,911 01/20/15 B BUY 1290 100.0000 0 2,927,911 2,927,911 0
318,896 01/20/15 S SELL 71140489 100.0000 0 318,896 318,896 0
270,000 01/21/15 S SELL 445 100.0000 0 270,000 270,000 0

1,238,371 01/21/15 B BUY 1296 100.0000 0 1,238,371 1,238,371 0
1,720,000 01/22/15 S SELL 681 100.0000 0 1,720,000 1,720,000 0
1,254,041 01/22/15 B BUY 1302 100.0000 0 1,254,041 1,254,041 0

2,117 01/22/15 S SELL 72964 100.0000 0 2,117 2,117 0
14,596 01/22/15 S SELL 71140493 100.0000 0 14,596 14,596 0

2,803,226 01/23/15 B BUY 1308 100.0000 0 2,803,226 2,803,226 0
392 01/23/15 B BUY 24766 100.0000 0 392 392 0

601,493 01/23/15 B BUY 72986 100.0000 0 601,493 601,493 0
622,598 01/23/15 S SELL 71140498 100.0000 0 622,598 622,598 0

9,189,254 01/26/15 S SELL 1315 100.0000 0 9,189,254 9,189,254 0
289 01/26/15 B BUY 73005 100.0000 0 289 289 0

11,000,000 01/26/15 B BUY 71140500 100.0000 0 11,000,000 11,000,000 0
40,059 01/27/15 S SELL 449 100.0000 0 40,059 40,059 0

1,675,466 01/27/15 B BUY 1321 100.0000 0 1,675,466 1,675,466 0
703,777 01/27/15 S SELL 73015 100.0000 0 703,777 703,777 0
142,279 01/27/15 B BUY 71140516 100.0000 0 142,279 142,279 0

28,008,295 01/28/15 B BUY 682 100.0000 0 28,008,295 28,008,295 0
31,052,324 01/28/15 S SELL 1327 100.0000 0 31,052,324 31,052,324 0

1,369 01/28/15 S SELL 71140518 100.0000 0 1,369 1,369 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,000,000 01/29/15 B BUY 40 100.0000 0 1,000,000 1,000,000 0
4,000,000 01/29/15 B BUY 43 100.0000 0 4,000,000 4,000,000 0

14,389,277 01/29/15 S SELL 1335 100.0000 0 14,389,277 14,389,277 0
3,897,402 01/29/15 S SELL 71140521 100.0000 0 3,897,402 3,897,402 0
1,000,000 01/30/15 S SELL 41 100.0000 0 1,000,000 1,000,000 0
4,000,000 01/30/15 S SELL 44 100.0000 0 4,000,000 4,000,000 0

18,302,195 01/30/15 S SELL 690 100.0000 0 18,302,195 18,302,195 0
3,482,941 01/30/15 B BUY 1341 100.0000 0 3,482,941 3,482,941 0
6,876,884 01/30/15 S SELL 71140523 100.0000 0 6,876,884 6,876,884 0

2 02/02/15 B BUY 44 100.0000 0 2 2 0
7 02/02/15 B BUY 47 100.0000 0 7 7 0

129 02/02/15 B BUY 83 100.0000 0 129 129 0
0 02/02/15 B BUY 88 100.0000 0 0 0 0
0 02/02/15 B BUY 256 100.0000 0 0 0 0

88 02/02/15 B BUY 453 100.0000 0 88 88 0
0 02/02/15 B BUY 464 100.0000 0 0 0 0

174 02/02/15 B BUY 528 100.0000 0 174 174 0
7,002,798 02/02/15 S SELL 700 100.0000 0 7,002,798 7,002,798 0

0 02/02/15 B BUY 964 100.0000 0 0 0 0
3,718,447 02/02/15 S SELL 1350 100.0000 0 3,718,447 3,718,447 0

1 02/02/15 B BUY 3826 100.0000 0 1 1 0
8 02/02/15 B BUY 4066 100.0000 0 8 8 0

408 02/02/15 B BUY 5988 100.0000 0 408 408 0
34 02/02/15 B BUY 8240 100.0000 0 34 34 0
2 02/02/15 B BUY 16498 100.0000 0 2 2 0
2 02/02/15 B BUY 24768 100.0000 0 2 2 0

22 02/02/15 B BUY 73047 100.0000 0 22 22 0
6 02/02/15 B BUY 70866846 100.0000 0 6 6 0

345,937 02/02/15 S SELL 71140529 100.0000 0 345,937 345,937 0
13,983 02/03/15 B BUY 458 100.0000 0 13,983 13,983 0

0 02/03/15 S SELL 466 100.0000 0 0 0 0
87,217 02/03/15 B BUY 705 100.0000 0 87,217 87,217 0

44,485,222 02/03/15 B BUY 1360 100.0000 0 44,485,222 44,485,222 0
2,347 02/03/15 S SELL 3827 100.0000 0 2,347 2,347 0

65,515 02/04/15 B BUY 97 100.0000 0 65,515 65,515 0
2,216,191 02/04/15 B BUY 1365 100.0000 0 2,216,191 2,216,191 0

32,217 02/04/15 S SELL 71140531 100.0000 0 32,217 32,217 0
779,883 02/05/15 B BUY 104 100.0000 0 779,883 779,883 0

96 02/05/15 S SELL 459 100.0000 0 96 96 0
2,256,278 02/05/15 S SELL 1372 100.0000 0 2,256,278 2,256,278 0

65,502 02/06/15 S SELL 108 100.0000 0 65,502 65,502 0
347,929 02/06/15 B BUY 712 100.0000 0 347,929 347,929 0

3,363,404 02/06/15 B BUY 1377 100.0000 0 3,363,404 3,363,404 0
43,015 02/06/15 B BUY 3832 100.0000 0 43,015 43,015 0

203 02/06/15 S SELL 71140544 100.0000 0 203 203 0
9,215 02/09/15 S SELL 966 100.0000 0 9,215 9,215 0

2,499,034 02/09/15 S SELL 1386 100.0000 0 2,499,034 2,499,034 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

394 02/09/15 S SELL 24772 100.0000 0 394 394 0
6,031 02/09/15 S SELL 71140546 100.0000 0 6,031 6,031 0

26,769 02/10/15 B BUY 967 100.0000 0 26,769 26,769 0
1,394,215 02/10/15 S SELL 1392 100.0000 0 1,394,215 1,394,215 0
200,607 02/10/15 B BUY 71140563 100.0000 0 200,607 200,607 0
18,414 02/11/15 B BUY 971 100.0000 0 18,414 18,414 0

1,031,981 02/11/15 B BUY 1398 100.0000 0 1,031,981 1,031,981 0
16,280 02/12/15 B BUY 972 100.0000 0 16,280 16,280 0

115,991 02/12/15 B BUY 1407 100.0000 0 115,991 115,991 0
203,401 02/12/15 S SELL 71140572 100.0000 0 203,401 203,401 0

189 02/13/15 S SELL 706 100.0000 0 189 189 0
343,036 02/13/15 B BUY 727 100.0000 0 343,036 343,036 0

4,444,054 02/13/15 B BUY 1413 100.0000 0 4,444,054 4,444,054 0
5,389 02/13/15 S SELL 71140575 100.0000 0 5,389 5,389 0

189 02/17/15 B BUY 707 100.0000 0 189 189 0
395,796 02/17/15 B BUY 1423 100.0000 0 395,796 395,796 0
64,635 02/17/15 S SELL 71140577 100.0000 0 64,635 64,635 0

255,000 02/18/15 S SELL 478 100.0000 0 255,000 255,000 0
150,931 02/18/15 B BUY 760 100.0000 0 150,931 150,931 0

1,356,905 02/18/15 S SELL 1428 100.0000 0 1,356,905 1,356,905 0
10,331 02/18/15 S SELL 71140579 100.0000 0 10,331 10,331 0

262,195 02/19/15 B BUY 1435 100.0000 0 262,195 262,195 0
640,296 02/19/15 S SELL 71140583 100.0000 0 640,296 640,296 0

26 02/20/15 S SELL 485 100.0000 0 26 26 0
446,281 02/20/15 S SELL 1443 100.0000 0 446,281 446,281 0
41,504 02/20/15 S SELL 71140585 100.0000 0 41,504 41,504 0
26,000 02/23/15 B BUY 719 100.0000 0 26,000 26,000 0

2,808,412 02/23/15 S SELL 1451 100.0000 0 2,808,412 2,808,412 0
92,076 02/23/15 S SELL 73100 100.0000 0 92,076 92,076 0

5,009,444 02/23/15 B BUY 71140597 100.0000 0 5,009,444 5,009,444 0
330,000 02/24/15 S SELL 84 100.0000 0 330,000 330,000 0

1,363,698 02/24/15 B BUY 1457 100.0000 0 1,363,698 1,363,698 0
5,000,000 02/25/15 B BUY 35 100.0000 0 5,000,000 5,000,000 0
650,000 02/25/15 S SELL 85 100.0000 0 650,000 650,000 0

0 02/25/15 B BUY 730 100.0000 0 0 0 0
2,868,099 02/25/15 S SELL 1465 100.0000 0 2,868,099 2,868,099 0
823,476 02/25/15 B BUY 73114 100.0000 0 823,476 823,476 0

6,484,525 02/25/15 B BUY 71140598 100.0000 0 6,484,525 6,484,525 0
5,000,000 02/26/15 S SELL 36 100.0000 0 5,000,000 5,000,000 0
1,000,000 02/26/15 B BUY 48 100.0000 0 1,000,000 1,000,000 0
4,000,000 02/26/15 B BUY 51 100.0000 0 4,000,000 4,000,000 0
1,200,000 02/26/15 B BUY 499 100.0000 0 1,200,000 1,200,000 0
1,900,000 02/26/15 S SELL 768 100.0000 0 1,900,000 1,900,000 0
5,684,539 02/26/15 S SELL 1474 100.0000 0 5,684,539 5,684,539 0

47,596 02/26/15 B BUY 73116 100.0000 0 47,596 47,596 0
7,489,852 02/26/15 S SELL 71140603 100.0000 0 7,489,852 7,489,852 0
1,000,000 02/27/15 S SELL 49 100.0000 0 1,000,000 1,000,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

4,000,000 02/27/15 S SELL 52 100.0000 0 4,000,000 4,000,000 0
450,000 02/27/15 S SELL 109 100.0000 0 450,000 450,000 0
465,845 02/27/15 S SELL 500 100.0000 0 465,845 465,845 0
348,301 02/27/15 B BUY 783 100.0000 0 348,301 348,301 0
558,443 02/27/15 S SELL 1480 100.0000 0 558,443 558,443 0
14,915 02/27/15 S SELL 73124 100.0000 0 14,915 14,915 0

3,462,445 02/27/15 S SELL 71140604 100.0000 0 3,462,445 3,462,445 0
9 03/02/15 B BUY 41 100.0000 0 9 9 0
2 03/02/15 B BUY 52 100.0000 0 2 2 0
8 03/02/15 B BUY 55 100.0000 0 8 8 0

399,886 03/02/15 S SELL 119 100.0000 0 399,886 399,886 0
36 03/02/15 B BUY 122 100.0000 0 36 36 0

81,930 03/02/15 S SELL 507 100.0000 0 81,930 81,930 0
166 03/02/15 B BUY 604 100.0000 0 166 166 0

75,684,870 03/02/15 B BUY 685 100.0000 0 75,684,870 75,684,870 0
26,189 03/02/15 S SELL 733 100.0000 0 26,189 26,189 0
38,519 03/02/15 B BUY 785 100.0000 0 38,519 38,519 0

2 03/02/15 B BUY 976 100.0000 0 2 2 0
69,737,806 03/02/15 S SELL 1489 100.0000 0 69,737,806 69,737,806 0

3 03/02/15 B BUY 3834 100.0000 0 3 3 0
8 03/02/15 B BUY 4313 100.0000 0 8 8 0

390 03/02/15 B BUY 6344 100.0000 0 390 390 0
32 03/02/15 B BUY 8852 100.0000 0 32 32 0
2 03/02/15 B BUY 16500 100.0000 0 2 2 0

15,296 03/02/15 B BUY 73191 100.0000 0 15,296 15,296 0
6 03/02/15 B BUY 70866855 100.0000 0 6 6 0

440,248 03/02/15 S SELL 71140607 100.0000 0 440,248 440,248 0
296,726 03/03/15 B BUY 512 100.0000 0 296,726 296,726 0
257,880 03/03/15 S SELL 693 100.0000 0 257,880 257,880 0
26,189 03/03/15 B BUY 737 100.0000 0 26,189 26,189 0

339,755 03/03/15 B BUY 1495 100.0000 0 339,755 339,755 0
465,256 03/03/15 B BUY 73215 100.0000 0 465,256 465,256 0
186,958 03/04/15 S SELL 519 100.0000 0 186,958 186,958 0
60,509 03/04/15 B BUY 791 100.0000 0 60,509 60,509 0
36,720 03/04/15 S SELL 879 100.0000 0 36,720 36,720 0
61,466 03/04/15 S SELL 978 100.0000 0 61,466 61,466 0

201,313 03/04/15 B BUY 1503 100.0000 0 201,313 201,313 0
47,304 03/04/15 S SELL 73257 100.0000 0 47,304 47,304 0
33,425 03/04/15 S SELL 71140609 100.0000 0 33,425 33,425 0

254,107 03/05/15 S SELL 523 100.0000 0 254,107 254,107 0
33,029 03/05/15 B BUY 793 100.0000 0 33,029 33,029 0

332,970 03/05/15 S SELL 1007 100.0000 0 332,970 332,970 0
20,760,686 03/05/15 B BUY 1510 100.0000 0 20,760,686 20,760,686 0

903,142 03/05/15 S SELL 73306 100.0000 0 903,142 903,142 0
4,549 03/05/15 B BUY 71140633 100.0000 0 4,549 4,549 0
6,372 03/06/15 S SELL 525 100.0000 0 6,372 6,372 0

20,026 03/06/15 B BUY 795 100.0000 0 20,026 20,026 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

37,915,960 03/06/15 S SELL 1082 100.0000 0 37,915,960 37,915,960 0
767,131 03/06/15 B BUY 1516 100.0000 0 767,131 767,131 0
40,439 03/06/15 B BUY 3836 100.0000 0 40,439 40,439 0
33,029 03/06/15 B BUY 73311 100.0000 0 33,029 33,029 0

203 03/06/15 S SELL 71140635 100.0000 0 203 203 0
100,000 03/09/15 S SELL 139 100.0000 0 100,000 100,000 0
61,447 03/09/15 B BUY 798 100.0000 0 61,447 61,447 0
1,360 03/09/15 B BUY 979 100.0000 0 1,360 1,360 0

14,477,824 03/09/15 S SELL 1484 100.0000 0 14,477,824 14,477,824 0
5,204,923 03/09/15 S SELL 1525 100.0000 0 5,204,923 5,204,923 0

6,030 03/09/15 S SELL 71140637 100.0000 0 6,030 6,030 0
10,000 03/10/15 S SELL 149 100.0000 0 10,000 10,000 0

1,034,009 03/10/15 B BUY 1532 100.0000 0 1,034,009 1,034,009 0
7,584,761 03/10/15 S SELL 1535 100.0000 0 7,584,761 7,584,761 0

20,048 03/11/15 S SELL 125 100.0000 0 20,048 20,048 0
50,000 03/11/15 S SELL 161 100.0000 0 50,000 50,000 0
36,863 03/11/15 B BUY 529 100.0000 0 36,863 36,863 0
29,142 03/11/15 B BUY 801 100.0000 0 29,142 29,142 0

3,796,956 03/11/15 S SELL 1541 100.0000 0 3,796,956 3,796,956 0
4,156,884 03/11/15 S SELL 1545 100.0000 0 4,156,884 4,156,884 0

56,580 03/12/15 S SELL 535 100.0000 0 56,580 56,580 0
525,341 03/12/15 B BUY 1547 100.0000 0 525,341 525,341 0

5,404,832 03/12/15 S SELL 2320 100.0000 0 5,404,832 5,404,832 0
20,629 03/12/15 B BUY 73322 100.0000 0 20,629 20,629 0

254,113 03/12/15 S SELL 71140647 100.0000 0 254,113 254,113 0
2,969,600 03/13/15 B BUY 3 100.0000 0 2,969,600 2,969,600 0
3,990,600 03/13/15 B BUY 3 100.0000 0 3,990,600 3,990,600 0
4,073,800 03/13/15 B BUY 50 100.0000 0 4,073,800 4,073,800 0

27,237 03/13/15 S SELL 543 100.0000 0 27,237 27,237 0
20,629 03/13/15 B BUY 834 100.0000 0 20,629 20,629 0
1,360 03/13/15 S SELL 982 100.0000 0 1,360 1,360 0

3,634,592 03/13/15 B BUY 1554 100.0000 0 3,634,592 3,634,592 0
5,517,040 03/13/15 S SELL 2334 100.0000 0 5,517,040 5,517,040 0

25,865 03/13/15 B BUY 73328 100.0000 0 25,865 25,865 0
2,579 03/13/15 S SELL 71140649 100.0000 0 2,579 2,579 0

1,829,679 03/16/15 S SELL 37 100.0000 0 1,829,679 1,829,679 0
1,319,179 03/16/15 S SELL 72 100.0000 0 1,319,179 1,319,179 0
1,816,072 03/16/15 S SELL 73 100.0000 0 1,816,072 1,816,072 0

0 03/16/15 S SELL 475 100.0000 0 0 0 0
40 03/16/15 S SELL 558 100.0000 0 40 40 0

1,745,870 03/16/15 S SELL 1560 100.0000 0 1,745,870 1,745,870 0
3,385 03/16/15 B BUY 2484 100.0000 0 3,385 3,385 0

216,569 03/16/15 B BUY 73332 100.0000 0 216,569 216,569 0
101,229 03/16/15 S SELL 71140651 100.0000 0 101,229 101,229 0
759,885 03/17/15 S SELL 127 100.0000 0 759,885 759,885 0
67,354 03/17/15 S SELL 573 100.0000 0 67,354 67,354 0

263,063 03/17/15 B BUY 845 100.0000 0 263,063 263,063 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

4,434,340 03/17/15 B BUY 1567 100.0000 0 4,434,340 4,434,340 0
280 03/17/15 B BUY 2486 100.0000 0 280 280 0

263,063 03/17/15 S SELL 73336 100.0000 0 263,063 263,063 0
164,776 03/18/15 S SELL 156 100.0000 0 164,776 164,776 0
84,920 03/18/15 S SELL 581 100.0000 0 84,920 84,920 0
72,751 03/18/15 B BUY 846 100.0000 0 72,751 72,751 0

1,307,886 03/18/15 B BUY 1573 100.0000 0 1,307,886 1,307,886 0
1,185 03/18/15 B BUY 2491 100.0000 0 1,185 1,185 0

47,806 03/18/15 S SELL 71140660 100.0000 0 47,806 47,806 0
189,789 03/19/15 S SELL 56 100.0000 0 189,789 189,789 0
14,073 03/19/15 B BUY 101 100.0000 0 14,073 14,073 0

658,486 03/19/15 S SELL 162 100.0000 0 658,486 658,486 0
203,952 03/19/15 S SELL 594 100.0000 0 203,952 203,952 0

4,660,176 03/19/15 B BUY 1579 100.0000 0 4,660,176 4,660,176 0
97,984 03/20/15 B BUY 61 100.0000 0 97,984 97,984 0

813,230 03/20/15 S SELL 104 100.0000 0 813,230 813,230 0
146,352 03/20/15 S SELL 172 100.0000 0 146,352 146,352 0
29,333 03/20/15 B BUY 204 100.0000 0 29,333 29,333 0
68,033 03/20/15 S SELL 595 100.0000 0 68,033 68,033 0

3,105,502 03/20/15 S SELL 649 100.0000 0 3,105,502 3,105,502 0
8,719,343 03/20/15 B BUY 1587 100.0000 0 8,719,343 8,719,343 0

17,623 03/20/15 B BUY 2503 100.0000 0 17,623 17,623 0
7,282,109 03/20/15 S SELL 6611 100.0000 0 7,282,109 7,282,109 0

893 03/20/15 B BUY 71140663 100.0000 0 893 893 0
60,797 03/23/15 S SELL 66 100.0000 0 60,797 60,797 0

331,882 03/23/15 S SELL 106 100.0000 0 331,882 331,882 0
261,568 03/23/15 S SELL 175 100.0000 0 261,568 261,568 0
195,444 03/23/15 S SELL 208 100.0000 0 195,444 195,444 0
22,000 03/23/15 B BUY 506 100.0000 0 22,000 22,000 0

220,133 03/23/15 S SELL 598 100.0000 0 220,133 220,133 0
3,518,907 03/23/15 B BUY 1593 100.0000 0 3,518,907 3,518,907 0

27 03/23/15 B BUY 2504 100.0000 0 27 27 0
617,910 03/23/15 S SELL 71140691 100.0000 0 617,910 617,910 0
30,936 03/24/15 S SELL 70 100.0000 0 30,936 30,936 0
5,549 03/24/15 B BUY 109 100.0000 0 5,549 5,549 0

249,716 03/24/15 S SELL 176 100.0000 0 249,716 249,716 0
27,183 03/24/15 B BUY 600 100.0000 0 27,183 27,183 0
31,533 03/24/15 B BUY 1600 100.0000 0 31,533 31,533 0

168 03/24/15 B BUY 2506 100.0000 0 168 168 0
54,317 03/25/15 B BUY 73 100.0000 0 54,317 54,317 0
6,514 03/25/15 B BUY 115 100.0000 0 6,514 6,514 0

106,674 03/25/15 S SELL 181 100.0000 0 106,674 106,674 0
10,236,558 03/25/15 S SELL 1607 100.0000 0 10,236,558 10,236,558 0

19,005 03/25/15 S SELL 2512 100.0000 0 19,005 19,005 0
433,231 03/25/15 S SELL 73350 100.0000 0 433,231 433,231 0

10,000,000 03/25/15 B BUY 71140693 100.0000 0 10,000,000 10,000,000 0
7,561 03/26/15 S SELL 76 100.0000 0 7,561 7,561 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

8,722 03/26/15 S SELL 123 100.0000 0 8,722 8,722 0
3,422 03/26/15 B BUY 182 100.0000 0 3,422 3,422 0

3,078,757 03/26/15 S SELL 1614 100.0000 0 3,078,757 3,078,757 0
2,135 03/26/15 B BUY 2517 100.0000 0 2,135 2,135 0

108,812 03/26/15 S SELL 3838 100.0000 0 108,812 108,812 0
49,504 03/27/15 B BUY 127 100.0000 0 49,504 49,504 0

126,996 03/27/15 S SELL 184 100.0000 0 126,996 126,996 0
1,990,000 03/27/15 B BUY 227 100.0000 0 1,990,000 1,990,000 0

22 03/27/15 S SELL 603 100.0000 0 22 22 0
5,369,054 03/27/15 S SELL 1620 100.0000 0 5,369,054 5,369,054 0

9,024 03/27/15 B BUY 71140696 100.0000 0 9,024 9,024 0
49,455 03/30/15 S SELL 84 100.0000 0 49,455 49,455 0
33,970 03/30/15 S SELL 129 100.0000 0 33,970 33,970 0
1,373 03/30/15 B BUY 190 100.0000 0 1,373 1,373 0

0 03/30/15 B BUY 577 100.0000 0 0 0 0
23,878,464 03/30/15 B BUY 851 100.0000 0 23,878,464 23,878,464 0
30,377,129 03/30/15 S SELL 1624 100.0000 0 30,377,129 30,377,129 0
1,064,679 03/30/15 S SELL 71140699 100.0000 0 1,064,679 1,064,679 0

71,060 03/31/15 S SELL 86 100.0000 0 71,060 71,060 0
185,452 03/31/15 S SELL 131 100.0000 0 185,452 185,452 0
11,801 03/31/15 B BUY 194 100.0000 0 11,801 11,801 0

12,700,000 03/31/15 S SELL 866 100.0000 0 12,700,000 12,700,000 0
3,339,422 03/31/15 B BUY 1631 100.0000 0 3,339,422 3,339,422 0

2,045 03/31/15 B BUY 2529 100.0000 0 2,045 2,045 0
0 03/31/15 B BUY 9569 100.0000 0 0 0 0

49,898,514 03/31/15 B BUY 71140702 100.0000 0 49,898,514 49,898,514 0
84,965 04/01/15 B BUY 91 100.0000 0 84,965 84,965 0

25 04/01/15 B BUY 129 100.0000 0 25 25 0
47 04/01/15 B BUY 151 100.0000 0 47 47 0

9,336 04/01/15 B BUY 199 100.0000 0 9,336 9,336 0
40 04/01/15 B BUY 236 100.0000 0 40 40 0
0 04/01/15 B BUY 583 100.0000 0 0 0 0

88 04/01/15 B BUY 607 100.0000 0 88 88 0
118 04/01/15 B BUY 679 100.0000 0 118 118 0

12,099,751 04/01/15 S SELL 869 100.0000 0 12,099,751 12,099,751 0
2 04/01/15 B BUY 1532 100.0000 0 2 2 0

46,638,618 04/01/15 B BUY 1639 100.0000 0 46,638,618 46,638,618 0
6,420 04/01/15 B BUY 2533 100.0000 0 6,420 6,420 0

5 04/01/15 B BUY 3840 100.0000 0 5 5 0
9 04/01/15 B BUY 4571 100.0000 0 9 9 0

276 04/01/15 B BUY 6704 100.0000 0 276 276 0
38 04/01/15 B BUY 9606 100.0000 0 38 38 0
2 04/01/15 B BUY 16502 100.0000 0 2 2 0

34 04/01/15 B BUY 73368 100.0000 0 34 34 0
7 04/01/15 B BUY 70866857 100.0000 0 7 7 0

60,243,805 04/01/15 S SELL 71140716 100.0000 0 60,243,805 60,243,805 0
276,800 04/02/15 B BUY 155 100.0000 0 276,800 276,800 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
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DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

331,817 04/02/15 B BUY 203 100.0000 0 331,817 331,817 0
135 04/02/15 S SELL 584 100.0000 0 135 135 0

48,232 04/02/15 S SELL 618 100.0000 0 48,232 48,232 0
31,900,000 04/02/15 B BUY 1648 100.0000 0 31,900,000 31,900,000 0

29 04/02/15 B BUY 16503 100.0000 0 29 29 0
5,398,000 04/02/15 B BUY 70866858 100.0000 0 5,398,000 5,398,000 0

5,481 04/02/15 S SELL 71140719 100.0000 0 5,481 5,481 0
60,842 04/06/15 B BUY 99 100.0000 0 60,842 60,842 0

514,567 04/06/15 B BUY 157 100.0000 0 514,567 514,567 0
377,886 04/06/15 B BUY 207 100.0000 0 377,886 377,886 0

118 04/06/15 S SELL 685 100.0000 0 118 118 0
5,047,915 04/06/15 B BUY 1660 100.0000 0 5,047,915 5,047,915 0
5,512,981 04/06/15 S SELL 70866860 100.0000 0 5,512,981 5,512,981 0
1,522,853 04/06/15 B BUY 71140724 100.0000 0 1,522,853 1,522,853 0

2,713 04/07/15 S SELL 102 100.0000 0 2,713 2,713 0
255,893 04/07/15 B BUY 165 100.0000 0 255,893 255,893 0

7,220 04/07/15 S SELL 211 100.0000 0 7,220 7,220 0
61,383 04/07/15 S SELL 619 100.0000 0 61,383 61,383 0

1,497,794 04/07/15 B BUY 1666 100.0000 0 1,497,794 1,497,794 0
16,261 04/07/15 B BUY 71140735 100.0000 0 16,261 16,261 0
23,423 04/08/15 S SELL 106 100.0000 0 23,423 23,423 0
99,817 04/08/15 B BUY 215 100.0000 0 99,817 99,817 0

118 04/08/15 B BUY 693 100.0000 0 118 118 0
662,050 04/08/15 B BUY 1677 100.0000 0 662,050 662,050 0
42,889 04/08/15 B BUY 3842 100.0000 0 42,889 42,889 0
54,363 04/08/15 S SELL 73431 100.0000 0 54,363 54,363 0
6,453 04/08/15 S SELL 71140738 100.0000 0 6,453 6,453 0

19,729 04/09/15 S SELL 111 100.0000 0 19,729 19,729 0
129,478 04/09/15 S SELL 171 100.0000 0 129,478 129,478 0
218,011 04/09/15 B BUY 219 100.0000 0 218,011 218,011 0

23 04/09/15 S SELL 620 100.0000 0 23 23 0
44,504 04/09/15 B BUY 879 100.0000 0 44,504 44,504 0

1,719,565 04/09/15 B BUY 1683 100.0000 0 1,719,565 1,719,565 0
25,519 04/10/15 S SELL 121 100.0000 0 25,519 25,519 0
4,965 04/10/15 B BUY 178 100.0000 0 4,965 4,965 0
4,464 04/10/15 B BUY 223 100.0000 0 4,464 4,464 0

54 04/10/15 S SELL 625 100.0000 0 54 54 0
585,858 04/10/15 S SELL 1689 100.0000 0 585,858 585,858 0
254,118 04/10/15 B BUY 73442 100.0000 0 254,118 254,118 0

2,778 04/10/15 B BUY 71140744 100.0000 0 2,778 2,778 0
50,239 04/13/15 S SELL 124 100.0000 0 50,239 50,239 0
50,181 04/13/15 S SELL 179 100.0000 0 50,181 50,181 0
50,275 04/13/15 S SELL 224 100.0000 0 50,275 50,275 0

1,442,683 04/13/15 B BUY 1695 100.0000 0 1,442,683 1,442,683 0
132,144 04/13/15 S SELL 71140747 100.0000 0 132,144 132,144 0
547,635 04/14/15 S SELL 127 100.0000 0 547,635 547,635 0
130,938 04/14/15 B BUY 180 100.0000 0 130,938 130,938 0
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SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

4,083 04/14/15 B BUY 226 100.0000 0 4,083 4,083 0
392,210 04/14/15 B BUY 1702 100.0000 0 392,210 392,210 0
214,227 04/14/15 S SELL 71140752 100.0000 0 214,227 214,227 0
100,407 04/15/15 B BUY 130 100.0000 0 100,407 100,407 0

1,690 04/15/15 B BUY 185 100.0000 0 1,690 1,690 0
61,237 04/15/15 B BUY 228 100.0000 0 61,237 61,237 0

188,111 04/15/15 B BUY 280 100.0000 0 188,111 188,111 0
21,865 04/15/15 S SELL 591 100.0000 0 21,865 21,865 0

29 04/15/15 S SELL 678 100.0000 0 29 29 0
1,839,597 04/15/15 B BUY 1709 100.0000 0 1,839,597 1,839,597 0

6,479 04/15/15 S SELL 71140757 100.0000 0 6,479 6,479 0
103,776 04/16/15 B BUY 132 100.0000 0 103,776 103,776 0

3,708 04/16/15 B BUY 233 100.0000 0 3,708 3,708 0
25 04/16/15 S SELL 683 100.0000 0 25 25 0

1,185,884 04/16/15 B BUY 1720 100.0000 0 1,185,884 1,185,884 0
574,805 04/16/15 B BUY 70866863 100.0000 0 574,805 574,805 0

8,851 04/16/15 S SELL 71140759 100.0000 0 8,851 8,851 0
4,386 04/17/15 S SELL 134 100.0000 0 4,386 4,386 0

137,848 04/17/15 B BUY 195 100.0000 0 137,848 137,848 0
1,081,589 04/17/15 B BUY 1726 100.0000 0 1,081,589 1,081,589 0
574,805 04/17/15 S SELL 70866865 100.0000 0 574,805 574,805 0

1,075 04/20/15 S SELL 138 100.0000 0 1,075 1,075 0
184,488 04/20/15 S SELL 205 100.0000 0 184,488 184,488 0
12,785 04/20/15 B BUY 237 100.0000 0 12,785 12,785 0

1,911,588 04/20/15 S SELL 1732 100.0000 0 1,911,588 1,911,588 0
59,888 04/20/15 S SELL 71140761 100.0000 0 59,888 59,888 0
4,014 04/21/15 S SELL 142 100.0000 0 4,014 4,014 0

312,969 04/21/15 S SELL 211 100.0000 0 312,969 312,969 0
15,516 04/21/15 B BUY 1739 100.0000 0 15,516 15,516 0
4,511 04/21/15 B BUY 71140772 100.0000 0 4,511 4,511 0

42,313 04/22/15 S SELL 144 100.0000 0 42,313 42,313 0
117,839 04/22/15 S SELL 216 100.0000 0 117,839 117,839 0
197,917 04/22/15 S SELL 238 100.0000 0 197,917 197,917 0

1,300,000 04/22/15 S SELL 302 100.0000 0 1,300,000 1,300,000 0
245,602 04/22/15 B BUY 1745 100.0000 0 245,602 245,602 0
41,762 04/22/15 S SELL 71140774 100.0000 0 41,762 41,762 0

305,935 04/23/15 B BUY 146 100.0000 0 305,935 305,935 0
139,669 04/23/15 B BUY 221 100.0000 0 139,669 139,669 0
282,000 04/23/15 B BUY 309 100.0000 0 282,000 282,000 0
661,060 04/23/15 B BUY 1751 100.0000 0 661,060 661,060 0

3,433 04/23/15 S SELL 71140776 100.0000 0 3,433 3,433 0
157,406 04/24/15 S SELL 149 100.0000 0 157,406 157,406 0
152,973 04/24/15 S SELL 234 100.0000 0 152,973 152,973 0

2,170,603 04/24/15 B BUY 898 100.0000 0 2,170,603 2,170,603 0
1,600,709 04/24/15 B BUY 1757 100.0000 0 1,600,709 1,600,709 0

61,325 04/27/15 S SELL 236 100.0000 0 61,325 61,325 0
1,275,710 04/27/15 B BUY 1764 100.0000 0 1,275,710 1,275,710 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

115,901 04/27/15 S SELL 73483 100.0000 0 115,901 115,901 0
1,459 04/28/15 B BUY 155 100.0000 0 1,459 1,459 0

92,012 04/28/15 S SELL 240 100.0000 0 92,012 92,012 0
704,748 04/28/15 S SELL 255 100.0000 0 704,748 704,748 0

21,004,644 04/28/15 B BUY 902 100.0000 0 21,004,644 21,004,644 0
34,682,491 04/28/15 S SELL 1771 100.0000 0 34,682,491 34,682,491 0
11,972,186 04/28/15 B BUY 71140779 100.0000 0 11,972,186 11,972,186 0

1,224 04/29/15 S SELL 156 100.0000 0 1,224 1,224 0
13,922 04/29/15 B BUY 245 100.0000 0 13,922 13,922 0

175,187 04/29/15 S SELL 263 100.0000 0 175,187 175,187 0
3,635,974 04/29/15 B BUY 588 100.0000 0 3,635,974 3,635,974 0
9,540,000 04/29/15 S SELL 906 100.0000 0 9,540,000 9,540,000 0
196,244 04/29/15 B BUY 1780 100.0000 0 196,244 196,244 0

8,201,327 04/29/15 S SELL 71140786 100.0000 0 8,201,327 8,201,327 0
0 04/30/15 S SELL 90 100.0000 0 0 0 0

25 04/30/15 S SELL 131 100.0000 0 25 25 0
1,498,549 04/30/15 B BUY 161 100.0000 0 1,498,549 1,498,549 0
1,450,948 04/30/15 B BUY 256 100.0000 0 1,450,948 1,450,948 0
2,292,745 04/30/15 B BUY 289 100.0000 0 2,292,745 2,292,745 0

39,000,000 04/30/15 B BUY 327 100.0000 0 39,000,000 39,000,000 0
36 04/30/15 S SELL 424 100.0000 0 36 36 0
99 04/30/15 S SELL 472 100.0000 0 99 99 0
37 04/30/15 S SELL 501 100.0000 0 37 37 0
433 04/30/15 S SELL 548 100.0000 0 433 433 0

15,665 04/30/15 B BUY 916 100.0000 0 15,665 15,665 0
14,880,000 04/30/15 S SELL 921 100.0000 0 14,880,000 14,880,000 0
47,048,242 04/30/15 S SELL 1797 100.0000 0 47,048,242 47,048,242 0

34,994 04/30/15 S SELL 16506 100.0000 0 34,994 34,994 0
3,574,857 04/30/15 S SELL 71140788 100.0000 0 3,574,857 3,574,857 0

121 05/01/15 B BUY 192 100.0000 0 121 121 0
11,889 05/01/15 B BUY 272 100.0000 0 11,889 11,889 0
70,555 05/01/15 B BUY 323 100.0000 0 70,555 70,555 0

126 05/01/15 B BUY 330 100.0000 0 126 126 0
131,463 05/01/15 B BUY 360 100.0000 0 131,463 131,463 0

109 05/01/15 S SELL 589 100.0000 0 109 109 0
1 05/01/15 B BUY 598 100.0000 0 1 1 0

59 05/01/15 B BUY 690 100.0000 0 59 59 0
16 05/01/15 B BUY 918 100.0000 0 16 16 0
249 05/01/15 B BUY 929 100.0000 0 249 249 0
2 05/01/15 B BUY 1534 100.0000 0 2 2 0

3,395,042 05/01/15 S SELL 1805 100.0000 0 3,395,042 3,395,042 0
7,142 05/01/15 S SELL 2543 100.0000 0 7,142 7,142 0

2 05/01/15 B BUY 3844 100.0000 0 2 2 0
10 05/01/15 B BUY 4643 100.0000 0 10 10 0
40 05/01/15 B BUY 10277 100.0000 0 40 40 0
2 05/01/15 B BUY 16508 100.0000 0 2 2 0

16 05/01/15 B BUY 73514 100.0000 0 16 16 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

49 05/01/15 B BUY 70866867 100.0000 0 49 49 0
392,286 05/01/15 S SELL 71140793 100.0000 0 392,286 392,286 0
12,629 05/04/15 S SELL 201 100.0000 0 12,629 12,629 0
7,321 05/04/15 B BUY 278 100.0000 0 7,321 7,321 0

114,542 05/04/15 S SELL 328 100.0000 0 114,542 114,542 0
39,490 05/04/15 B BUY 403 100.0000 0 39,490 39,490 0

118 05/04/15 S SELL 743 100.0000 0 118 118 0
5,000,000 05/04/15 S SELL 1808 100.0000 0 5,000,000 5,000,000 0
4,845,250 05/04/15 B BUY 2549 100.0000 0 4,845,250 4,845,250 0
281,844 05/04/15 S SELL 71140796 100.0000 0 281,844 281,844 0

1,325,914 05/05/15 S SELL 205 100.0000 0 1,325,914 1,325,914 0
801,164 05/05/15 S SELL 279 100.0000 0 801,164 801,164 0

2,010,857 05/05/15 S SELL 333 100.0000 0 2,010,857 2,010,857 0
823,979 05/05/15 B BUY 411 100.0000 0 823,979 823,979 0

1 05/05/15 S SELL 601 100.0000 0 1 1 0
1,607,970 05/05/15 B BUY 1817 100.0000 0 1,607,970 1,607,970 0

12,570 05/05/15 B BUY 2553 100.0000 0 12,570 12,570 0
742 05/05/15 S SELL 71140813 100.0000 0 742 742 0

27,210 05/06/15 S SELL 212 100.0000 0 27,210 27,210 0
49,403 05/06/15 S SELL 280 100.0000 0 49,403 49,403 0

633,198 05/06/15 B BUY 345 100.0000 0 633,198 633,198 0
843,100 05/06/15 B BUY 422 100.0000 0 843,100 843,100 0

3,635,974 05/06/15 S SELL 920 100.0000 0 3,635,974 3,635,974 0
18,123 05/06/15 S SELL 1825 100.0000 0 18,123 18,123 0
64,380 05/06/15 S SELL 2556 100.0000 0 64,380 64,380 0
11,936 05/06/15 B BUY 71140817 100.0000 0 11,936 11,936 0

210,861 05/07/15 S SELL 214 100.0000 0 210,861 210,861 0
265,607 05/07/15 S SELL 353 100.0000 0 265,607 265,607 0

1,356,082 05/07/15 B BUY 428 100.0000 0 1,356,082 1,356,082 0
54 05/07/15 S SELL 705 100.0000 0 54 54 0

3,108,645 05/07/15 S SELL 1833 100.0000 0 3,108,645 3,108,645 0
26,500 05/07/15 S SELL 2559 100.0000 0 26,500 26,500 0
45,576 05/07/15 B BUY 3846 100.0000 0 45,576 45,576 0

516,831 05/07/15 B BUY 73563 100.0000 0 516,831 516,831 0
9,456 05/07/15 B BUY 71140820 100.0000 0 9,456 9,456 0

249,376 05/08/15 B BUY 216 100.0000 0 249,376 249,376 0
146,066 05/08/15 S SELL 357 100.0000 0 146,066 146,066 0

1,747,745 05/08/15 S SELL 438 100.0000 0 1,747,745 1,747,745 0
1,319,632 05/08/15 B BUY 1838 100.0000 0 1,319,632 1,319,632 0

11,390 05/08/15 S SELL 2620 100.0000 0 11,390 11,390 0
1 05/08/15 S SELL 4669 100.0000 0 1 1 0

201,308 05/08/15 S SELL 73575 100.0000 0 201,308 201,308 0
6,534 05/11/15 S SELL 218 100.0000 0 6,534 6,534 0

387,357 05/11/15 B BUY 283 100.0000 0 387,357 387,357 0
115,739 05/11/15 S SELL 361 100.0000 0 115,739 115,739 0

7,891,241 05/11/15 S SELL 448 100.0000 0 7,891,241 7,891,241 0
3,239,679 05/11/15 B BUY 1843 100.0000 0 3,239,679 3,239,679 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

6,881 05/11/15 B BUY 2703 100.0000 0 6,881 6,881 0
56,254 05/12/15 S SELL 225 100.0000 0 56,254 56,254 0
21,206 05/12/15 S SELL 285 100.0000 0 21,206 21,206 0

424,821 05/12/15 S SELL 364 100.0000 0 424,821 424,821 0
3,076,141 05/12/15 S SELL 471 100.0000 0 3,076,141 3,076,141 0
3,802,820 05/12/15 S SELL 1848 100.0000 0 3,802,820 3,802,820 0
594,925 05/12/15 S SELL 11945 100.0000 0 594,925 594,925 0
643,378 05/12/15 S SELL 71140824 100.0000 0 643,378 643,378 0
35,075 05/13/15 S SELL 228 100.0000 0 35,075 35,075 0

209,764 05/13/15 B BUY 370 100.0000 0 209,764 209,764 0
86,384 05/13/15 S SELL 483 100.0000 0 86,384 86,384 0

1,000,248 05/13/15 S SELL 954 100.0000 0 1,000,248 1,000,248 0
433,806 05/13/15 B BUY 1853 100.0000 0 433,806 433,806 0
450,591 05/13/15 S SELL 12666 100.0000 0 450,591 450,591 0
18,725 05/13/15 B BUY 73591 100.0000 0 18,725 18,725 0
4,967 05/13/15 S SELL 71140833 100.0000 0 4,967 4,967 0

6,000,000 05/14/15 B BUY 2 100.0000 0 6,000,000 6,000,000 0
165,586 05/14/15 B BUY 229 100.0000 0 165,586 165,586 0
331,553 05/14/15 B BUY 326 100.0000 0 331,553 331,553 0
411,197 05/14/15 B BUY 373 100.0000 0 411,197 411,197 0

6,671,008 05/14/15 S SELL 491 100.0000 0 6,671,008 6,671,008 0
1,195,344 05/14/15 B BUY 961 100.0000 0 1,195,344 1,195,344 0
8,511,943 05/14/15 S SELL 1860 100.0000 0 8,511,943 8,511,943 0
1,051,738 05/14/15 S SELL 13093 100.0000 0 1,051,738 1,051,738 0
281,553 05/14/15 S SELL 71140838 100.0000 0 281,553 281,553 0

6,000,000 05/15/15 S SELL 3 100.0000 0 6,000,000 6,000,000 0
69,654 05/15/15 S SELL 233 100.0000 0 69,654 69,654 0

180,709 05/15/15 S SELL 328 100.0000 0 180,709 180,709 0
389,424 05/15/15 B BUY 374 100.0000 0 389,424 389,424 0

1,645,164 05/15/15 B BUY 525 100.0000 0 1,645,164 1,645,164 0
8,482 05/15/15 B BUY 706 100.0000 0 8,482 8,482 0

157,771 05/15/15 B BUY 962 100.0000 0 157,771 157,771 0
2,661,424 05/15/15 B BUY 1865 100.0000 0 2,661,424 2,661,424 0

3 05/15/15 B BUY 4672 100.0000 0 3 3 0
550,866 05/15/15 S SELL 13627 100.0000 0 550,866 550,866 0
45,144 05/15/15 S SELL 71140842 100.0000 0 45,144 45,144 0

1,023,784 05/18/15 S SELL 330 100.0000 0 1,023,784 1,023,784 0
83,226 05/18/15 S SELL 378 100.0000 0 83,226 83,226 0

175,999 05/18/15 S SELL 573 100.0000 0 175,999 175,999 0
24 05/18/15 S SELL 707 100.0000 0 24 24 0

338,558 05/18/15 B BUY 966 100.0000 0 338,558 338,558 0
2,958,213 05/18/15 B BUY 1871 100.0000 0 2,958,213 2,958,213 0

79,512 05/18/15 S SELL 14057 100.0000 0 79,512 79,512 0
107,225 05/18/15 S SELL 71140844 100.0000 0 107,225 107,225 0

666 05/19/15 B BUY 240 100.0000 0 666 666 0
107,630 05/19/15 S SELL 381 100.0000 0 107,630 107,630 0

3,517,384 05/19/15 S SELL 581 100.0000 0 3,517,384 3,517,384 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015
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DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

4,341,917 05/19/15 B BUY 1877 100.0000 0 4,341,917 4,341,917 0
674,457 05/19/15 S SELL 14501 100.0000 0 674,457 674,457 0
215,145 05/20/15 S SELL 244 100.0000 0 215,145 215,145 0

1,854,993 05/20/15 S SELL 595 100.0000 0 1,854,993 1,854,993 0
838,563 05/20/15 S SELL 1882 100.0000 0 838,563 838,563 0
315,078 05/20/15 S SELL 14688 100.0000 0 315,078 315,078 0
74,292 05/20/15 B BUY 71140860 100.0000 0 74,292 74,292 0
47,307 05/21/15 S SELL 333 100.0000 0 47,307 47,307 0

842,220 05/21/15 B BUY 382 100.0000 0 842,220 842,220 0
313,684 05/21/15 S SELL 604 100.0000 0 313,684 313,684 0
558,669 05/21/15 S SELL 1887 100.0000 0 558,669 558,669 0
305,382 05/21/15 B BUY 15003 100.0000 0 305,382 305,382 0
399,775 05/21/15 B BUY 73642 100.0000 0 399,775 399,775 0
471,255 05/21/15 S SELL 71140863 100.0000 0 471,255 471,255 0
284,692 05/22/15 B BUY 247 100.0000 0 284,692 284,692 0

2,863 05/22/15 B BUY 383 100.0000 0 2,863 2,863 0
3,837,428 05/22/15 S SELL 616 100.0000 0 3,837,428 3,837,428 0
2,416,967 05/22/15 B BUY 1892 100.0000 0 2,416,967 2,416,967 0
2,547,285 05/22/15 B BUY 15349 100.0000 0 2,547,285 2,547,285 0
6,171,133 05/22/15 B BUY 71140867 100.0000 0 6,171,133 6,171,133 0
1,867,088 05/26/15 B BUY 627 100.0000 0 1,867,088 1,867,088 0
6,404,849 05/26/15 S SELL 1900 100.0000 0 6,404,849 6,404,849 0

79,940 05/26/15 S SELL 15584 100.0000 0 79,940 79,940 0
5,950,788 05/26/15 B BUY 71140872 100.0000 0 5,950,788 5,950,788 0

6,411 05/27/15 B BUY 252 100.0000 0 6,411 6,411 0
325 05/27/15 B BUY 340 100.0000 0 325 325 0

234,615 05/27/15 B BUY 634 100.0000 0 234,615 234,615 0
9,051 05/27/15 B BUY 715 100.0000 0 9,051 9,051 0

1,051,862 05/27/15 S SELL 1905 100.0000 0 1,051,862 1,051,862 0
852,007 05/27/15 S SELL 15613 100.0000 0 852,007 852,007 0
51,698 05/28/15 S SELL 344 100.0000 0 51,698 51,698 0
2,021 05/28/15 B BUY 391 100.0000 0 2,021 2,021 0

957,880 05/28/15 B BUY 659 100.0000 0 957,880 957,880 0
1,434,728 05/28/15 B BUY 718 100.0000 0 1,434,728 1,434,728 0
389,354 05/28/15 B BUY 1911 100.0000 0 389,354 389,354 0

1,295,428 05/28/15 S SELL 15639 100.0000 0 1,295,428 1,295,428 0
72,037 05/28/15 S SELL 73686 100.0000 0 72,037 72,037 0

7,449,235 05/28/15 S SELL 71140879 100.0000 0 7,449,235 7,449,235 0
2,125,000 05/29/15 B BUY 71 100.0000 0 2,125,000 2,125,000 0
151,709 05/29/15 B BUY 257 100.0000 0 151,709 151,709 0

1,956 05/29/15 B BUY 348 100.0000 0 1,956 1,956 0
216,991 05/29/15 S SELL 399 100.0000 0 216,991 216,991 0
793,748 05/29/15 B BUY 668 100.0000 0 793,748 793,748 0
960,587 05/29/15 B BUY 967 100.0000 0 960,587 960,587 0
435,746 05/29/15 S SELL 1913 100.0000 0 435,746 435,746 0

1,662,856 05/29/15 S SELL 15757 100.0000 0 1,662,856 1,662,856 0
171,593 05/29/15 B BUY 73702 100.0000 0 171,593 171,593 0
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3,809,945 05/29/15 S SELL 71140884 100.0000 0 3,809,945 3,809,945 0
14 06/01/15 B BUY 6 100.0000 0 14 14 0
12 06/01/15 B BUY 85 100.0000 0 12 12 0

2,574 06/01/15 S SELL 259 100.0000 0 2,574 2,574 0
68,399 06/01/15 B BUY 355 100.0000 0 68,399 68,399 0

95 06/01/15 B BUY 379 100.0000 0 95 95 0
123 06/01/15 B BUY 404 100.0000 0 123 123 0

1,192,161 06/01/15 B BUY 694 100.0000 0 1,192,161 1,192,161 0
76 06/01/15 B BUY 732 100.0000 0 76 76 0
44 06/01/15 B BUY 922 100.0000 0 44 44 0
102 06/01/15 B BUY 969 100.0000 0 102 102 0
2 06/01/15 B BUY 1536 100.0000 0 2 2 0

1,378,956 06/01/15 S SELL 1924 100.0000 0 1,378,956 1,378,956 0
6 06/01/15 B BUY 3848 100.0000 0 6 6 0

11 06/01/15 B BUY 4680 100.0000 0 11 11 0
44 06/01/15 B BUY 10820 100.0000 0 44 44 0
205 06/01/15 B BUY 15766 100.0000 0 205 205 0
45 06/01/15 B BUY 73767 100.0000 0 45 45 0

414,308 06/01/15 S SELL 71140897 100.0000 0 414,308 414,308 0
661 06/02/15 B BUY 357 100.0000 0 661 661 0

1,183,208 06/02/15 B BUY 705 100.0000 0 1,183,208 1,183,208 0
163 06/02/15 S SELL 1035 100.0000 0 163 163 0

102,279,404 06/02/15 S SELL 1933 100.0000 0 102,279,404 102,279,404 0
10,828,723 06/02/15 B BUY 15783 100.0000 0 10,828,723 10,828,723 0
6,984,300 06/02/15 B BUY 71140903 100.0000 0 6,984,300 6,984,300 0
279,110 06/03/15 B BUY 88 100.0000 0 279,110 279,110 0
342,919 06/03/15 S SELL 134 100.0000 0 342,919 342,919 0
42,464 06/03/15 B BUY 359 100.0000 0 42,464 42,464 0

480,410 06/03/15 S SELL 411 100.0000 0 480,410 480,410 0
1,580,521 06/03/15 S SELL 722 100.0000 0 1,580,521 1,580,521 0

8,513 06/03/15 S SELL 743 100.0000 0 8,513 8,513 0
5,230,284 06/03/15 B BUY 1939 100.0000 0 5,230,284 5,230,284 0

56,050 06/03/15 B BUY 15793 100.0000 0 56,050 56,050 0
6,025,422 06/03/15 S SELL 71140909 100.0000 0 6,025,422 6,025,422 0
439,900 06/04/15 S SELL 172 100.0000 0 439,900 439,900 0
564,943 06/04/15 S SELL 412 100.0000 0 564,943 564,943 0
306,219 06/04/15 S SELL 732 100.0000 0 306,219 306,219 0
304,187 06/04/15 S SELL 755 100.0000 0 304,187 304,187 0
15,725 06/04/15 S SELL 924 100.0000 0 15,725 15,725 0

18,445,624 06/04/15 B BUY 1951 100.0000 0 18,445,624 18,445,624 0
88,479 06/04/15 S SELL 3850 100.0000 0 88,479 88,479 0

148,810 06/04/15 S SELL 4688 100.0000 0 148,810 148,810 0
276 06/04/15 S SELL 7260 100.0000 0 276 276 0

603,676 06/04/15 S SELL 10932 100.0000 0 603,676 603,676 0
68,512 06/04/15 B BUY 15821 100.0000 0 68,512 68,512 0

580,585 06/04/15 S SELL 73928 100.0000 0 580,585 580,585 0
279,110 06/05/15 S SELL 93 100.0000 0 279,110 279,110 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

8,870 06/05/15 B BUY 221 100.0000 0 8,870 8,870 0
58,301 06/05/15 B BUY 368 100.0000 0 58,301 58,301 0

12 06/05/15 S SELL 397 100.0000 0 12 12 0
29,682 06/05/15 S SELL 415 100.0000 0 29,682 29,682 0

304,726 06/05/15 S SELL 750 100.0000 0 304,726 304,726 0
163 06/05/15 B BUY 1046 100.0000 0 163 163 0

1,147,306 06/05/15 S SELL 1962 100.0000 0 1,147,306 1,147,306 0
47,538 06/05/15 B BUY 3852 100.0000 0 47,538 47,538 0

3 06/05/15 B BUY 4690 100.0000 0 3 3 0
123,900 06/05/15 S SELL 16363 100.0000 0 123,900 123,900 0
310,957 06/05/15 B BUY 73950 100.0000 0 310,957 310,957 0
358,528 06/08/15 S SELL 253 100.0000 0 358,528 358,528 0
225,289 06/08/15 S SELL 373 100.0000 0 225,289 225,289 0

12 06/08/15 B BUY 398 100.0000 0 12 12 0
103,064 06/08/15 B BUY 417 100.0000 0 103,064 103,064 0

2,054,104 06/08/15 S SELL 756 100.0000 0 2,054,104 2,054,104 0
24 06/08/15 S SELL 760 100.0000 0 24 24 0

3,045,358 06/08/15 S SELL 1967 100.0000 0 3,045,358 3,045,358 0
126,850 06/08/15 S SELL 16366 100.0000 0 126,850 126,850 0

6,230 06/08/15 S SELL 71140911 100.0000 0 6,230 6,230 0
4,300 06/09/15 B BUY 262 100.0000 0 4,300 4,300 0

317,671 06/09/15 S SELL 282 100.0000 0 317,671 317,671 0
1,623,042 06/09/15 B BUY 367 100.0000 0 1,623,042 1,623,042 0
120,067 06/09/15 S SELL 375 100.0000 0 120,067 120,067 0

12 06/09/15 S SELL 404 100.0000 0 12 12 0
41,099 06/09/15 S SELL 762 100.0000 0 41,099 41,099 0

1,064,899 06/09/15 S SELL 765 100.0000 0 1,064,899 1,064,899 0
9,224,481 06/09/15 S SELL 1973 100.0000 0 9,224,481 9,224,481 0

13,570 06/09/15 S SELL 16618 100.0000 0 13,570 13,570 0
4,387 06/10/15 B BUY 264 100.0000 0 4,387 4,387 0

275,961 06/10/15 S SELL 303 100.0000 0 275,961 275,961 0
459,325 06/10/15 B BUY 383 100.0000 0 459,325 459,325 0

12 06/10/15 B BUY 405 100.0000 0 12 12 0
1,623,042 06/10/15 S SELL 460 100.0000 0 1,623,042 1,623,042 0
2,452,666 06/10/15 S SELL 773 100.0000 0 2,452,666 2,452,666 0
1,048,250 06/10/15 S SELL 1978 100.0000 0 1,048,250 1,048,250 0

66,428 06/10/15 S SELL 16822 100.0000 0 66,428 66,428 0
78,600 06/10/15 B BUY 71140922 100.0000 0 78,600 78,600 0

195,040 06/11/15 S SELL 321 100.0000 0 195,040 195,040 0
494,133 06/11/15 B BUY 390 100.0000 0 494,133 494,133 0
26,372 06/11/15 S SELL 772 100.0000 0 26,372 26,372 0

502,888 06/11/15 S SELL 784 100.0000 0 502,888 502,888 0
98,001 06/11/15 B BUY 998 100.0000 0 98,001 98,001 0

2,666,455 06/11/15 B BUY 1983 100.0000 0 2,666,455 2,666,455 0
1,638,687 06/11/15 B BUY 17068 100.0000 0 1,638,687 1,638,687 0

20,163 06/11/15 S SELL 71140928 100.0000 0 20,163 20,163 0
6,863 06/12/15 B BUY 267 100.0000 0 6,863 6,863 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

418,123 06/12/15 B BUY 326 100.0000 0 418,123 418,123 0
62,523 06/12/15 S SELL 399 100.0000 0 62,523 62,523 0
78,705 06/12/15 B BUY 420 100.0000 0 78,705 78,705 0

7,130,086 06/12/15 B BUY 709 100.0000 0 7,130,086 7,130,086 0
231,747 06/12/15 S SELL 775 100.0000 0 231,747 231,747 0
364,244 06/12/15 S SELL 792 100.0000 0 364,244 364,244 0

2,421,108 06/12/15 B BUY 1990 100.0000 0 2,421,108 2,421,108 0
1,746,545 06/12/15 S SELL 17484 100.0000 0 1,746,545 1,746,545 0
267,703 06/12/15 S SELL 74004 100.0000 0 267,703 267,703 0
300,728 06/12/15 S SELL 71140938 100.0000 0 300,728 300,728 0
11,376 06/15/15 B BUY 271 100.0000 0 11,376 11,376 0

114,364 06/15/15 S SELL 335 100.0000 0 114,364 114,364 0
168,045 06/15/15 S SELL 404 100.0000 0 168,045 168,045 0
87,092 06/15/15 B BUY 421 100.0000 0 87,092 87,092 0

4,928,468 06/15/15 S SELL 760 100.0000 0 4,928,468 4,928,468 0
52,513 06/15/15 S SELL 790 100.0000 0 52,513 52,513 0

1,383,330 06/15/15 S SELL 829 100.0000 0 1,383,330 1,383,330 0
1,569,099 06/15/15 S SELL 1995 100.0000 0 1,569,099 1,569,099 0
2,469,558 06/15/15 S SELL 17759 100.0000 0 2,469,558 2,469,558 0

33,204 06/15/15 S SELL 71140942 100.0000 0 33,204 33,204 0
2,482 06/16/15 B BUY 274 100.0000 0 2,482 2,482 0

160,155 06/16/15 S SELL 406 100.0000 0 160,155 160,155 0
541,138 06/16/15 S SELL 774 100.0000 0 541,138 541,138 0
58,131 06/16/15 S SELL 803 100.0000 0 58,131 58,131 0

1,169,023 06/16/15 S SELL 846 100.0000 0 1,169,023 1,169,023 0
680,874 06/16/15 S SELL 2000 100.0000 0 680,874 680,874 0

0 06/16/15 B BUY 4692 100.0000 0 0 0 0
1,521,596 06/16/15 S SELL 18015 100.0000 0 1,521,596 1,521,596 0

50,378 06/17/15 S SELL 275 100.0000 0 50,378 50,378 0
57,472 06/17/15 S SELL 408 100.0000 0 57,472 57,472 0
58,839 06/17/15 S SELL 820 100.0000 0 58,839 58,839 0

234,131 06/17/15 B BUY 855 100.0000 0 234,131 234,131 0
3,602,315 06/17/15 B BUY 2005 100.0000 0 3,602,315 3,602,315 0

1 06/17/15 B BUY 4695 100.0000 0 1 1 0
2,321,268 06/17/15 S SELL 18159 100.0000 0 2,321,268 2,321,268 0
222,686 06/17/15 B BUY 74038 100.0000 0 222,686 222,686 0
752,120 06/17/15 S SELL 71140948 100.0000 0 752,120 752,120 0
107,715 06/18/15 B BUY 276 100.0000 0 107,715 107,715 0
10,547 06/18/15 S SELL 412 100.0000 0 10,547 10,547 0

2,167,052 06/18/15 B BUY 800 100.0000 0 2,167,052 2,167,052 0
1,231,894 06/18/15 B BUY 879 100.0000 0 1,231,894 1,231,894 0
1,464,012 06/18/15 S SELL 2010 100.0000 0 1,464,012 1,464,012 0
1,416,359 06/18/15 S SELL 18288 100.0000 0 1,416,359 1,416,359 0

21,809 06/18/15 B BUY 74063 100.0000 0 21,809 21,809 0
9,423 06/18/15 S SELL 71140950 100.0000 0 9,423 9,423 0

183,521 06/19/15 B BUY 2 100.0000 0 183,521 183,521 0
1,758,328 06/19/15 B BUY 2 100.0000 0 1,758,328 1,758,328 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,665,757 06/19/15 B BUY 4 100.0000 0 1,665,757 1,665,757 0
11,027 06/19/15 B BUY 282 100.0000 0 11,027 11,027 0
13,371 06/19/15 S SELL 343 100.0000 0 13,371 13,371 0

180,412 06/19/15 B BUY 442 100.0000 0 180,412 180,412 0
3,607,606 06/19/15 S SELL 804 100.0000 0 3,607,606 3,607,606 0
309,658 06/19/15 S SELL 838 100.0000 0 309,658 309,658 0

1,484,461 06/19/15 S SELL 890 100.0000 0 1,484,461 1,484,461 0
890,518 06/19/15 B BUY 2016 100.0000 0 890,518 890,518 0

1,158,618 06/19/15 S SELL 18358 100.0000 0 1,158,618 1,158,618 0
1,883 06/22/15 S SELL 285 100.0000 0 1,883 1,883 0

157,353 06/22/15 S SELL 415 100.0000 0 157,353 157,353 0
752,838 06/22/15 S SELL 453 100.0000 0 752,838 752,838 0
76,978 06/22/15 S SELL 841 100.0000 0 76,978 76,978 0

1,260,552 06/22/15 S SELL 898 100.0000 0 1,260,552 1,260,552 0
219,926 06/22/15 S SELL 904 100.0000 0 219,926 219,926 0
355,585 06/22/15 B BUY 2022 100.0000 0 355,585 355,585 0

1,106,627 06/22/15 S SELL 18396 100.0000 0 1,106,627 1,106,627 0
550 06/22/15 S SELL 71140952 100.0000 0 550 550 0
559 06/23/15 S SELL 289 100.0000 0 559 559 0

66,389 06/23/15 B BUY 350 100.0000 0 66,389 66,389 0
253,581 06/23/15 B BUY 461 100.0000 0 253,581 253,581 0
634,233 06/23/15 S SELL 842 100.0000 0 634,233 634,233 0

1,214,246 06/23/15 B BUY 907 100.0000 0 1,214,246 1,214,246 0
1,578,607 06/23/15 B BUY 2027 100.0000 0 1,578,607 1,578,607 0

6,845 06/23/15 S SELL 18433 100.0000 0 6,845 6,845 0
18,368 06/23/15 B BUY 74107 100.0000 0 18,368 18,368 0
1,014 06/23/15 S SELL 71140954 100.0000 0 1,014 1,014 0

774 06/24/15 S SELL 291 100.0000 0 774 774 0
59,593 06/24/15 S SELL 367 100.0000 0 59,593 59,593 0
88,868 06/24/15 S SELL 418 100.0000 0 88,868 88,868 0
76,318 06/24/15 S SELL 475 100.0000 0 76,318 76,318 0
3,933 06/24/15 B BUY 577 100.0000 0 3,933 3,933 0

543,520 06/24/15 S SELL 915 100.0000 0 543,520 543,520 0
427,686 06/24/15 S SELL 2032 100.0000 0 427,686 427,686 0
10,730 06/24/15 S SELL 18456 100.0000 0 10,730 10,730 0
46,332 06/24/15 B BUY 74129 100.0000 0 46,332 46,332 0

349,634 06/24/15 B BUY 71140968 100.0000 0 349,634 349,634 0
82,762 06/25/15 S SELL 297 100.0000 0 82,762 82,762 0
61,195 06/25/15 S SELL 428 100.0000 0 61,195 61,195 0

471,403 06/25/15 B BUY 477 100.0000 0 471,403 471,403 0
3,933 06/25/15 S SELL 580 100.0000 0 3,933 3,933 0

372,275 06/25/15 B BUY 853 100.0000 0 372,275 372,275 0
56,736 06/25/15 B BUY 925 100.0000 0 56,736 56,736 0
23,012 06/25/15 B BUY 926 100.0000 0 23,012 23,012 0

252,610 06/25/15 B BUY 1017 100.0000 0 252,610 252,610 0
14,467,168 06/25/15 S SELL 2041 100.0000 0 14,467,168 14,467,168 0

616,523 06/25/15 B BUY 11549 100.0000 0 616,523 616,523 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

250,130 06/25/15 B BUY 18469 100.0000 0 250,130 250,130 0
126,787 06/25/15 S SELL 74139 100.0000 0 126,787 126,787 0

13,000,000 06/25/15 B BUY 71140970 100.0000 0 13,000,000 13,000,000 0
126,986 06/26/15 S SELL 51 100.0000 0 126,986 126,986 0
135,975 06/26/15 B BUY 63 100.0000 0 135,975 135,975 0
118,316 06/26/15 S SELL 300 100.0000 0 118,316 118,316 0
68,029 06/26/15 B BUY 440 100.0000 0 68,029 68,029 0

107,409 06/26/15 B BUY 483 100.0000 0 107,409 107,409 0
62,969 06/26/15 B BUY 856 100.0000 0 62,969 62,969 0

198,513 06/26/15 S SELL 935 100.0000 0 198,513 198,513 0
594,173 06/26/15 S SELL 2046 100.0000 0 594,173 594,173 0
41,994 06/26/15 B BUY 18572 100.0000 0 41,994 41,994 0
38,354 06/26/15 B BUY 74143 100.0000 0 38,354 38,354 0
14,406 06/26/15 S SELL 71140972 100.0000 0 14,406 14,406 0

402,989 06/29/15 S SELL 54 100.0000 0 402,989 402,989 0
746,369 06/29/15 B BUY 99 100.0000 0 746,369 746,369 0
348,483 06/29/15 S SELL 301 100.0000 0 348,483 348,483 0

4,594 06/29/15 S SELL 384 100.0000 0 4,594 4,594 0
23,653 06/29/15 B BUY 441 100.0000 0 23,653 23,653 0

148,273 06/29/15 S SELL 492 100.0000 0 148,273 148,273 0
42,270 06/29/15 S SELL 860 100.0000 0 42,270 42,270 0

446,009 06/29/15 S SELL 941 100.0000 0 446,009 446,009 0
1,800,560 06/29/15 S SELL 1024 100.0000 0 1,800,560 1,800,560 0
1,435,331 06/29/15 S SELL 2051 100.0000 0 1,435,331 1,435,331 0
797,096 06/29/15 S SELL 18580 100.0000 0 797,096 797,096 0
38,354 06/29/15 S SELL 74156 100.0000 0 38,354 38,354 0

6,816,652 06/29/15 S SELL 71140976 100.0000 0 6,816,652 6,816,652 0
1,039 06/30/15 B BUY 109 100.0000 0 1,039 1,039 0

172,757 06/30/15 S SELL 305 100.0000 0 172,757 172,757 0
96,936 06/30/15 S SELL 446 100.0000 0 96,936 96,936 0
88,746 06/30/15 S SELL 504 100.0000 0 88,746 88,746 0

302,606 06/30/15 S SELL 949 100.0000 0 302,606 302,606 0
8,958,560 06/30/15 B BUY 2058 100.0000 0 8,958,560 8,958,560 0
4,740,484 06/30/15 S SELL 71140990 100.0000 0 4,740,484 4,740,484 0

----------------- ------------ ------------------ ------------------ ----------------
1728,356,050 829 TOTAL BUYS 0 1,728,356,050 1,728,356,050 0
1874,772,166 777 TOTAL SELLS 0 1,874,772,166 1,874,772,166 0

----------------- ------------ ------------------ ------------------ ----------------
3603,128,216 SECURITY TOTAL 0 3,603,128,216 3,603,128,216 0

JPY COLL JPY CASH COLLATERAL
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,800,000 07/01/14 O SHORT 1207 JPY 1.0000 0 17,730 17,730 0
BROKER 0800102 MEMO

23,126 07/01/14 O SHORT 1225 JPY 1.0000 0 228 228 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

13,130,000 07/01/14 B BUY 2527 JPY 1.0000 0 129,328 129,328 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
9,905 07/01/14 S SELL 2553 JPY 1.0000 0 97 98 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,160,000 07/02/14 O COVER 1235 JPY 1.0000 0 21,191 21,226 (35)
7,070,000 07/02/14 B BUY 2576 JPY 1.0000 0 69,477 69,477 0
1,440,000 07/03/14 O COVER 1254 JPY 1.0000 0 14,127 14,091 37
5,050,000 07/03/14 S SELL 2610 JPY 1.0000 0 49,638 49,415 (222)
1,440,000 07/04/14 O COVER 1260 JPY 1.0000 0 14,127 14,107 20
9,595,000 07/04/14 B BUY 2622 JPY 1.0000 0 94,000 94,000 0
1,440,000 07/07/14 O SHORT 1277 JPY 1.0000 0 14,139 14,139 0
9,090,000 07/07/14 S SELL 2655 JPY 1.0000 0 89,304 89,253 (50)

BROKER 0800102 MEMO
1 07/08/14 B BUY 454 JPY 1.0000 0 0 0 0
0 07/08/14 S RGAIN 465 JPY .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,110,600 07/08/14 B BUY 541 JPY 1.0000 0 20,784 20,784 0
4,320,000 07/08/14 O SHORT 1292 JPY 1.0000 0 42,541 42,541 0
505,000 07/08/14 S SELL 2681 JPY 1.0000 0 4,961 4,973 12

2,110,601 07/09/14 S SELL 556 JPY 1.0000 0 20,784 20,756 (28)
109,399 07/09/14 O SHORT 558 JPY 1.0000 0 1,076 1,076 0

3,600,000 07/09/14 O SHORT 1307 JPY 1.0000 0 35,403 35,403 0
6,060,000 07/09/14 S SELL 2708 JPY 1.0000 0 59,536 59,596 60
3,330,000 07/10/14 O SHORT 568 JPY 1.0000 0 32,876 32,876 0

BROKER 0800102 MEMO
10,170,000 07/10/14 O SHORT 1361 JPY 1.0000 0 100,405 100,405 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,960,000 07/11/14 O SHORT 578 JPY 1.0000 0 29,219 29,219 0
3,600,000 07/11/14 O SHORT 1413 JPY 1.0000 0 35,536 35,536 0
8,080,000 07/11/14 O SHORT 1415 JPY 1.0000 0 79,759 79,759 0
4,440,000 07/14/14 O COVER 595 JPY 1.0000 0 43,829 43,712 117
3,600,000 07/14/14 O COVER 1458 JPY 1.0000 0 35,410 35,442 (32)

12,120,000 07/14/14 O COVER 1460 JPY 1.0000 0 119,214 119,321 (107)
1,959,399 07/15/14 O COVER 607 JPY 1.0000 0 19,342 19,268 73
1,370,601 07/15/14 B BUY 609 JPY 1.0000 0 13,478 13,478 0
9,090,000 07/15/14 O COVER 1501 JPY 1.0000 0 89,411 89,389 21
1,080,000 07/15/14 O SHORT 1503 JPY 1.0000 0 10,621 10,621 0
2,525,000 07/16/14 O SHORT 1541 JPY 1.0000 0 24,835 24,835 0
1,080,000 07/16/14 O COVER 1543 JPY 1.0000 0 10,623 10,623 0
925,000 07/16/14 S SELL 2779 JPY 1.0000 0 9,088 9,098 11

2,880,000 07/17/14 O SHORT 1580 JPY 1.0000 0 28,360 28,360 0
505,000 07/17/14 O COVER 1582 JPY 1.0000 0 4,968 4,973 (5)
185,000 07/17/14 B BUY 2806 JPY 1.0000 0 1,822 1,822 0

BROKER 0800102 MEMO
1,370,600 07/18/14 S SELL 637 JPY 1.0000 0 13,478 13,517 39

1 07/18/14 S SELL 649 JPY 1.0000 0 0 0 0
0 07/18/14 S RLOSS 659 JPY .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

3,600,000 07/18/14 O COVER 1619 JPY 1.0000 0 35,413 35,505 (92)
11,615,000 07/18/14 O SHORT 1621 JPY 1.0000 0 114,552 114,552 0
4,255,000 07/18/14 S SELL 2833 JPY 1.0000 0 41,803 41,965 162

12,120,000 07/22/14 O COVER 1691 JPY 1.0000 0 119,293 119,409 (116)
720,000 07/22/14 O SHORT 1693 JPY 1.0000 0 7,094 7,094 0

4,440,000 07/22/14 B BUY 2891 JPY 1.0000 0 43,744 43,744 0
2,880,000 07/23/14 O SHORT 1739 JPY 1.0000 0 28,366 28,366 0
505,000 07/23/14 O SHORT 1741 JPY 1.0000 0 4,974 4,974 0
185,000 07/23/14 S SELL 2925 JPY 1.0000 0 1,818 1,822 4

1,515,000 07/24/14 O SHORT 1774 JPY 1.0000 0 14,884 14,884 0
2,520,000 07/24/14 O SHORT 1776 JPY 1.0000 0 24,758 24,758 0
555,000 07/24/14 S SELL 2958 JPY 1.0000 0 5,454 5,453 (1)

3,240,000 07/25/14 O COVER 1814 JPY 1.0000 0 31,887 31,821 66
11,110,000 07/25/14 O COVER 1816 JPY 1.0000 0 109,342 109,114 228
4,070,000 07/25/14 B BUY 2990 JPY 1.0000 0 39,973 39,973 0
2,020,000 07/28/14 O COVER 1856 JPY 1.0000 0 19,880 19,847 34
2,160,000 07/28/14 O SHORT 1858 JPY 1.0000 0 21,222 21,222 0
740,000 07/28/14 B BUY 3029 JPY 1.0000 0 7,271 7,271 0

7,070,000 07/29/14 O COVER 1900 JPY 1.0000 0 69,573 69,219 355
720,000 07/29/14 O SHORT 1902 JPY 1.0000 0 7,049 7,049 0

2,590,000 07/29/14 B BUY 3092 JPY 1.0000 0 25,357 25,357 0
1,010,000 07/30/14 O SHORT 1942 JPY 1.0000 0 9,824 9,824 0
360,000 07/30/14 O COVER 1944 JPY 1.0000 0 3,541 3,502 39
370,000 07/30/14 S SELL 3125 JPY 1.0000 0 3,635 3,599 (36)

1,515,000 07/31/14 O COVER 1985 JPY 1.0000 0 14,900 14,732 168
2,160,000 07/31/14 O COVER 1987 JPY 1.0000 0 21,244 21,005 239
555,000 07/31/14 B BUY 3159 JPY 1.0000 0 5,397 5,397 0
720,000 08/01/14 O SHORT 2031 JPY 1.0000 0 7,026 7,026 0

7,575,000 08/01/14 O SHORT 2033 JPY 1.0000 0 73,920 73,920 0
BROKER 0800102 MEMO

49,178 08/01/14 O SHORT 2066 JPY 1.0000 0 480 480 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,775,000 08/01/14 S SELL 3197 JPY 1.0000 0 27,261 27,080 (181)
1,800,000 08/04/14 O SHORT 2099 JPY 1.0000 0 17,569 17,569 0

10,100,000 08/04/14 O SHORT 2101 JPY 1.0000 0 98,580 98,580 0
3,700,000 08/04/14 S SELL 3251 JPY 1.0000 0 36,348 36,113 (235)
2,520,000 08/05/14 O SHORT 2137 JPY 1.0000 0 24,505 24,505 0
9,090,000 08/05/14 O SHORT 2139 JPY 1.0000 0 88,394 88,394 0
3,330,000 08/05/14 S SELL 3293 JPY 1.0000 0 32,713 32,382 (331)
1,080,000 08/06/14 O COVER 2183 JPY 1.0000 0 10,567 10,550 16

15,655,000 08/06/14 O SHORT 2185 JPY 1.0000 0 152,933 152,933 0
5,735,000 08/06/14 S SELL 3327 JPY 1.0000 0 56,340 56,025 (315)
6,060,000 08/07/14 O COVER 2228 JPY 1.0000 0 59,270 59,310 (40)
2,880,000 08/07/14 O COVER 2230 JPY 1.0000 0 28,168 28,187 (19)
2,220,000 08/07/14 B BUY 3365 JPY 1.0000 0 21,727 21,727 0
7,560,000 08/08/14 O SHORT 2302 JPY 1.0000 0 74,230 74,230 0

31,815,000 08/08/14 O SHORT 2304 JPY 1.0000 0 312,386 312,386 0
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11,655,000 08/08/14 S SELL 3393 JPY 1.0000 0 114,474 114,439 (35)
28,785,000 08/11/14 O COVER 2352 JPY 1.0000 0 281,967 281,888 79
2,880,000 08/11/14 O COVER 2354 JPY 1.0000 0 28,211 28,204 8

10,545,000 08/11/14 B BUY 3427 JPY 1.0000 0 103,266 103,266 0
1,210,200 08/12/14 O SHORT 2403 JPY 1.0000 0 11,843 11,843 0
840,000 08/12/14 O SHORT 2405 JPY 1.0000 0 8,220 8,220 0

6,060,000 08/12/14 O COVER 2407 JPY 1.0000 0 59,360 59,304 56
2,220,000 08/12/14 B BUY 3459 JPY 1.0000 0 21,725 21,725 0
3,535,000 08/13/14 O COVER 2496 JPY 1.0000 0 34,627 34,532 95
420,000 08/13/14 O COVER 2498 JPY 1.0000 0 4,114 4,103 11

1,295,000 08/13/14 B BUY 3492 JPY 1.0000 0 12,650 12,650 0
1,470,000 08/14/14 O SHORT 2540 JPY 1.0000 0 14,351 14,351 0
7,070,000 08/14/14 O COVER 2542 JPY 1.0000 0 69,248 69,019 228
2,590,000 08/14/14 B BUY 3525 JPY 1.0000 0 25,284 25,284 0
210,000 08/15/14 O COVER 2584 JPY 1.0000 0 2,057 2,052 5
505,000 08/15/14 O COVER 2586 JPY 1.0000 0 4,946 4,934 12
185,000 08/15/14 B BUY 3558 JPY 1.0000 0 1,807 1,807 0

1,260,000 08/18/14 O SHORT 2631 JPY 1.0000 0 12,286 12,286 0
2,020,000 08/18/14 O COVER 2633 JPY 1.0000 0 19,783 19,697 86
740,000 08/18/14 B BUY 3591 JPY 1.0000 0 7,216 7,216 0

8,080,000 08/19/14 O COVER 2676 JPY 1.0000 0 79,132 78,580 552
630,000 08/19/14 O COVER 2678 JPY 1.0000 0 6,170 6,127 43

2,960,000 08/19/14 B BUY 3628 JPY 1.0000 0 28,787 28,787 0
3,570,000 08/20/14 O COVER 2720 JPY 1.0000 0 34,963 34,553 410
2,020,000 08/20/14 O SHORT 2722 JPY 1.0000 0 19,551 19,551 0
740,000 08/20/14 S SELL 3661 JPY 1.0000 0 7,254 7,162 (92)

11,110,000 08/21/14 O COVER 2767 JPY 1.0000 0 108,747 107,048 1,698
3,360,000 08/21/14 O COVER 2769 JPY 1.0000 0 32,888 32,375 514
4,070,000 08/21/14 B BUY 3694 JPY 1.0000 0 39,216 39,216 0
4,410,000 08/22/14 O SHORT 2809 JPY 1.0000 0 42,365 42,365 0
505,000 08/22/14 O SHORT 2811 JPY 1.0000 0 4,851 4,851 0
185,000 08/22/14 S SELL 3724 JPY 1.0000 0 1,811 1,777 (34)

4,545,000 08/25/14 O COVER 2848 JPY 1.0000 0 44,366 43,721 645
210,000 08/25/14 O SHORT 2850 JPY 1.0000 0 2,020 2,020 0

1,665,000 08/25/14 B BUY 3751 JPY 1.0000 0 16,017 16,017 0
8,585,000 08/26/14 O SHORT 2907 JPY 1.0000 0 82,524 82,524 0
2,310,000 08/26/14 O SHORT 2909 JPY 1.0000 0 22,205 22,205 0
3,145,000 08/26/14 S SELL 3782 JPY 1.0000 0 30,773 30,232 (542)
505,000 08/27/14 O SHORT 2945 JPY 1.0000 0 4,859 4,859 0

1,050,000 08/27/14 O SHORT 2947 JPY 1.0000 0 10,103 10,103 0
185,000 08/27/14 S SELL 3813 JPY 1.0000 0 1,810 1,780 (30)

1,050,000 08/28/14 O SHORT 2992 JPY 1.0000 0 10,120 10,120 0
2,020,000 08/28/14 O SHORT 2994 JPY 1.0000 0 19,469 19,469 0
1,505,160 08/28/14 S SELL 3858 JPY 1.0000 0 14,728 14,507 (221)
6,565,000 08/29/14 O SHORT 3036 JPY 1.0000 0 63,195 63,195 0
1,260,000 08/29/14 O COVER 3038 JPY 1.0000 0 12,222 12,129 94
7,070,000 09/01/14 O COVER 3071 JPY 1.0000 0 68,581 67,821 760
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1,470,000 09/02/14 O COVER 3110 JPY 1.0000 0 14,259 13,983 277
15,150,000 09/02/14 O COVER 3112 JPY 1.0000 0 146,959 144,107 2,852

BROKER 0800102 MEMO
64,373 09/02/14 O SHORT 3144 JPY 1.0000 0 612 612 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,030,000 09/03/14 O COVER 3179 JPY 1.0000 0 29,390 28,876 514
5,555,000 09/04/14 O SHORT 3229 JPY 1.0000 0 52,847 52,847 0
210,000 09/04/14 O COVER 3231 JPY 1.0000 0 2,029 1,998 32

2,100,000 09/05/14 O COVER 3270 JPY 1.0000 0 20,294 20,022 272
1308,289,480 09/05/14 O SHORT 3272 JPY 1.0000 0 12,473,561 12,473,561 0

8,152,079 09/05/14 O COVER 3274 JPY 1.0000 0 77,745 77,724 21
BROKER 0800102 MEMO

1300,375,000 09/05/14 O COVER 3290 JPY 1.0000 0 12,401,459 12,398,103 3,356
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,525,000 09/08/14 O COVER 3323 JPY 1.0000 0 24,081 23,960 121
1,484,280 09/08/14 O SHORT 3325 JPY 1.0000 0 14,084 14,084 0

BROKER 0800102 MEMO
1,904,280 09/08/14 O SHORT 3342 JPY 1.0000 0 18,070 18,070 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
505,000 09/09/14 O COVER 3371 JPY 1.0000 0 4,813 4,754 59
210,000 09/09/14 O SHORT 3373 JPY 1.0000 0 1,977 1,977 0

10,605,000 09/10/14 O COVER 3420 JPY 1.0000 0 101,065 99,409 1,656
3,150,000 09/10/14 O COVER 3422 JPY 1.0000 0 30,019 29,528 492
4,830,000 09/11/14 O COVER 3467 JPY 1.0000 0 46,030 45,214 816
3,535,000 09/11/14 O COVER 3469 JPY 1.0000 0 33,688 33,092 597
2,020,000 09/12/14 O COVER 3511 JPY 1.0000 0 19,251 18,814 436
420,000 09/12/14 O COVER 3513 JPY 1.0000 0 4,003 3,912 91

BROKER 0800102 MEMO
2 09/15/14 O SHORT 3583 JPY 1.0000 0 0 0 0
0 09/15/14 S RLOSS 3585 JPY .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
630,000 09/16/14 O COVER 3646 JPY 1.0000 0 6,004 5,878 126

3,535,000 09/16/14 O SHORT 3648 JPY 1.0000 0 32,980 32,980 0
6,565,000 09/17/14 O SHORT 3698 JPY 1.0000 0 61,078 61,078 0
5,040,000 09/17/14 O SHORT 3700 JPY 1.0000 0 46,890 46,890 0
4,200,000 09/18/14 O COVER 3743 JPY 1.0000 0 39,194 38,660 535

12,643,357 09/18/14 O COVER 3745 JPY 1.0000 0 117,988 116,378 1,609
991,643 09/18/14 B BUY 3747 JPY 1.0000 0 9,128 9,128 0

BROKER 0800102 MEMO
14,775,000 09/19/14 B BUY 3804 JPY 1.0000 0 135,569 135,569 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
4,620,000 09/22/14 S SELL 3838 JPY 1.0000 0 42,400 42,387 (12)
1,010,000 09/22/14 S SELL 3840 JPY 1.0000 0 9,269 9,266 (3)
7,070,000 09/24/14 S SELL 3926 JPY 1.0000 0 64,884 64,985 100
2,520,000 09/24/14 S SELL 3928 JPY 1.0000 0 23,127 23,163 36

19,695,000 09/25/14 B BUY 3978 JPY 1.0000 0 181,162 181,162 0
840,000 09/25/14 S SELL 3980 JPY 1.0000 0 7,726 7,727 0
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1,515,000 09/26/14 S SELL 4023 JPY 1.0000 0 13,935 13,872 (62)
1,050,000 09/29/14 B BUY 4068 JPY 1.0000 0 9,602 9,602 0
2,020,000 09/29/14 B BUY 4070 JPY 1.0000 0 18,473 18,473 0

12,120,000 09/30/14 S SELL 4122 JPY 1.0000 0 111,383 110,488 (895)
210,000 09/30/14 S SELL 4124 JPY 1.0000 0 1,930 1,914 (16)
630,000 10/01/14 S SELL 4160 JPY 1.0000 0 5,790 5,749 (41)

5,050,000 10/01/14 S SELL 4162 JPY 1.0000 0 46,410 46,085 (325)
BROKER 0800102 MEMO

28,579 10/01/14 S SELL 4192 JPY 1.0000 0 263 261 (2)
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,918,064 10/02/14 S SELL 4219 JPY 1.0000 0 26,817 26,896 79
37,986,936 10/02/14 O SHORT 4221 JPY 1.0000 0 350,126 350,126 0

840,000 10/02/14 O SHORT 4223 JPY 1.0000 0 7,742 7,742 0
1,470,000 10/03/14 O SHORT 4263 JPY 1.0000 0 13,393 13,393 0
5,555,000 10/03/14 O COVER 4265 JPY 1.0000 0 51,179 50,613 566

13,635,000 10/06/14 O COVER 4307 JPY 1.0000 0 125,621 124,891 730
210,000 10/06/14 O COVER 4309 JPY 1.0000 0 1,935 1,924 11

5,555,000 10/07/14 O SHORT 4352 JPY 1.0000 0 51,281 51,281 0
1,680,000 10/07/14 O SHORT 4354 JPY 1.0000 0 15,509 15,509 0
1,890,000 10/08/14 O SHORT 4397 JPY 1.0000 0 17,455 17,455 0

20,200,000 10/08/14 O SHORT 4399 JPY 1.0000 0 186,553 186,553 0
2,520,000 10/09/14 O SHORT 4442 JPY 1.0000 0 23,353 23,353 0

13,635,000 10/09/14 O SHORT 4444 JPY 1.0000 0 126,355 126,355 0
2,730,000 10/10/14 O COVER 4487 JPY 1.0000 0 25,213 25,298 (84)

16,160,000 10/10/14 O SHORT 4489 JPY 1.0000 0 149,747 149,747 0
34,340,000 10/14/14 O SHORT 4561 JPY 1.0000 0 320,770 320,770 0

840,000 10/14/14 O SHORT 4563 JPY 1.0000 0 7,846 7,846 0
1,680,000 10/15/14 O SHORT 4603 JPY 1.0000 0 15,818 15,818 0

13,635,000 10/15/14 O COVER 4605 JPY 1.0000 0 126,455 128,378 (1,923)
31,815,000 10/16/14 O SHORT 4659 JPY 1.0000 0 299,873 299,873 0

210,000 10/16/14 O COVER 4661 JPY 1.0000 0 1,955 1,979 (24)
4,410,000 10/17/14 O SHORT 4699 JPY 1.0000 0 41,344 41,344 0

17,675,000 10/17/14 O SHORT 4701 JPY 1.0000 0 165,706 165,706 0
4,200,000 10/20/14 O COVER 4752 JPY 1.0000 0 39,140 39,291 (151)

57,120,960 10/20/14 O COVER 4754 JPY 1.0000 0 532,318 534,365 (2,047)
30,960,000 10/21/14 O SHORT 4807 JPY 1.0000 0 290,146 290,146 0
2,520,000 10/21/14 O SHORT 4809 JPY 1.0000 0 23,617 23,617 0

38,700,000 10/22/14 O COVER 4855 JPY 1.0000 0 361,178 360,923 255
1,680,000 10/22/14 O COVER 4857 JPY 1.0000 0 15,679 15,668 11
1,290,000 10/23/14 O SHORT 4891 JPY 1.0000 0 11,928 11,928 0
1,260,000 10/23/14 O SHORT 4893 JPY 1.0000 0 11,651 11,651 0
2,940,000 10/24/14 O SHORT 4937 JPY 1.0000 0 27,181 27,181 0

15,480,000 10/24/14 O COVER 4939 JPY 1.0000 0 144,393 143,115 1,278
14,835,000 10/27/14 O COVER 4986 JPY 1.0000 0 138,376 137,725 652

420,000 10/27/14 O COVER 4988 JPY 1.0000 0 3,918 3,899 18
5,160,000 10/28/14 O SHORT 5039 JPY 1.0000 0 47,771 47,771 0
2,310,000 10/28/14 O SHORT 5041 JPY 1.0000 0 21,386 21,386 0
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27,090,000 10/29/14 O COVER 5079 JPY 1.0000 0 252,488 250,567 1,921
1,050,000 10/29/14 O COVER 5081 JPY 1.0000 0 9,786 9,712 74

10,320,000 10/30/14 O COVER 5127 JPY 1.0000 0 96,186 94,718 1,468
32,265,976 10/31/14 O COVER 5178 JPY 1.0000 0 300,730 287,819 12,911
39,974,024 10/31/14 B BUY 5180 JPY 1.0000 0 356,577 356,577 0

BROKER 0800102 MEMO
85,046 11/03/14 S SELL 5264 JPY 1.0000 0 759 745 (14)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
23,865,000 11/04/14 B BUY 5296 JPY 1.0000 0 210,645 210,645 0
3,570,000 11/04/14 S SELL 5298 JPY 1.0000 0 31,720 31,511 (209)
5,460,000 11/05/14 B BUY 5353 JPY 1.0000 0 47,686 47,686 0

23,220,000 11/05/14 B BUY 5355 JPY 1.0000 0 202,795 202,795 0
18,060,000 11/06/14 S SELL 5415 JPY 1.0000 0 159,582 157,434 (2,149)

630,000 11/06/14 S SELL 5417 JPY 1.0000 0 5,567 5,492 (75)
12,255,000 11/07/14 B BUY 5460 JPY 1.0000 0 106,593 106,593 0
1,680,000 11/07/14 B BUY 5462 JPY 1.0000 0 14,613 14,613 0

10,965,000 11/10/14 S SELL 5515 JPY 1.0000 0 96,638 95,639 (999)
3,360,000 11/10/14 S SELL 5517 JPY 1.0000 0 29,613 29,307 (306)

17,415,000 11/11/14 B BUY 5553 JPY 1.0000 0 150,356 150,356 0
6,300,000 11/11/14 B BUY 5555 JPY 1.0000 0 54,392 54,392 0
1,290,000 11/12/14 S SELL 5610 JPY 1.0000 0 11,310 11,202 (108)
8,400,000 11/12/14 B BUY 5612 JPY 1.0000 0 72,945 72,945 0
4,830,000 11/13/14 S SELL 5648 JPY 1.0000 0 42,315 41,715 (599)

24,510,000 11/13/14 B BUY 5650 JPY 1.0000 0 211,685 211,685 0
3,150,000 11/14/14 S SELL 5694 JPY 1.0000 0 27,517 27,040 (477)
9,675,000 11/14/14 B BUY 5696 JPY 1.0000 0 83,051 83,051 0
840,000 11/17/14 S SELL 5751 JPY 1.0000 0 7,328 7,213 (115)

38,700,000 11/17/14 S SELL 5753 JPY 1.0000 0 337,616 332,317 (5,299)
4,620,000 11/18/14 B BUY 5799 JPY 1.0000 0 39,611 39,611 0

35,475,000 11/18/14 B BUY 5801 JPY 1.0000 0 304,154 304,154 0
5,250,000 11/19/14 S SELL 5844 JPY 1.0000 0 45,552 44,603 (949)
5,160,000 11/19/14 B BUY 5846 JPY 1.0000 0 43,838 43,838 0
2,580,000 11/20/14 S SELL 5891 JPY 1.0000 0 22,367 21,838 (529)
1,260,000 11/20/14 S SELL 5893 JPY 1.0000 0 10,923 10,665 (258)
4,515,000 11/21/14 B BUY 5941 JPY 1.0000 0 38,404 38,404 0
1,890,000 11/21/14 S SELL 5943 JPY 1.0000 0 16,374 16,076 (298)

10,965,000 11/25/14 B BUY 6041 JPY 1.0000 0 93,038 93,038 0
3,150,000 11/25/14 S SELL 6043 JPY 1.0000 0 27,245 26,728 (517)
2,730,000 11/26/14 S SELL 6102 JPY 1.0000 0 23,613 23,223 (389)
6,450,000 11/26/14 S SELL 6104 JPY 1.0000 0 55,788 54,868 (920)
3,150,000 11/27/14 S SELL 6126 JPY 1.0000 0 27,245 26,737 (508)

19,350,000 11/27/14 S SELL 6128 JPY 1.0000 0 167,363 164,241 (3,123)
25,155,000 11/28/14 B BUY 6222 JPY 1.0000 0 211,948 211,948 0

630,000 11/28/14 S SELL 6224 JPY 1.0000 0 5,421 5,308 (113)
2,453 12/01/14 S SELL 6283 JPY 1.0000 0 21 21 0

16,125,000 12/02/14 B BUY 6258 JPY 1.0000 0 135,362 135,362 0
210,000 12/02/14 B BUY 6260 JPY 1.0000 0 1,763 1,763 0
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8,385,000 12/02/14 B BUY 6327 JPY 1.0000 0 70,388 70,388 0
1,050,000 12/02/14 S SELL 6329 JPY 1.0000 0 8,999 8,814 (185)
4,620,000 12/03/14 S SELL 6379 JPY 1.0000 0 39,597 38,611 (986)
5,160,000 12/03/14 B BUY 6381 JPY 1.0000 0 43,124 43,124 0
9,675,000 12/04/14 B BUY 6478 JPY 1.0000 0 80,810 80,810 0
1,470,000 12/04/14 S SELL 6480 JPY 1.0000 0 12,570 12,278 (291)
8,385,000 12/05/14 B BUY 6525 JPY 1.0000 0 69,061 69,061 0
1,680,000 12/05/14 S SELL 6527 JPY 1.0000 0 14,339 13,837 (502)
3,780,000 12/08/14 B BUY 6601 JPY 1.0000 0 31,264 31,264 0
2,580,000 12/08/14 B BUY 6608 JPY 1.0000 0 21,339 21,339 0
5,072,280 12/08/14 B BUY 6610 JPY 1.0000 0 41,953 41,953 0
4,989,720 12/09/14 S SELL 6606 JPY 1.0000 0 42,539 41,941 (598)
5,460,000 12/09/14 S SELL 6646 JPY 1.0000 0 46,507 45,894 (613)

18,060,000 12/09/14 S SELL 6647 JPY 1.0000 0 153,831 151,803 (2,028)
3,555,720 12/09/14 B BUY 6673 JPY 1.0000 0 29,888 29,888 0

BROKER 0800102 MEMO
3,374,280 12/09/14 S SELL 6679 JPY 1.0000 0 28,741 28,362 (379)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
840,000 12/10/14 S SELL 6704 JPY 1.0000 0 7,153 7,072 (81)

31,605,000 12/10/14 S SELL 6705 JPY 1.0000 0 269,119 266,069 (3,050)
630,000 12/11/14 S SELL 6759 JPY 1.0000 0 5,365 5,275 (89)

23,865,000 12/11/14 S SELL 6760 JPY 1.0000 0 203,212 199,824 (3,388)
9,675,000 12/12/14 B BUY 6847 JPY 1.0000 0 81,615 81,615 0
1,680,000 12/12/14 S SELL 6854 JPY 1.0000 0 14,293 14,172 (121)
2,730,000 12/15/14 S SELL 6906 JPY 1.0000 0 23,226 23,058 (167)

33,540,000 12/15/14 S SELL 6907 JPY 1.0000 0 285,342 283,289 (2,053)
4,200,000 12/16/14 S SELL 6988 JPY 1.0000 0 35,732 35,835 103

30,315,000 12/16/14 S SELL 6989 JPY 1.0000 0 257,905 258,649 744
420,000 12/17/14 S SELL 7042 JPY 1.0000 0 3,573 3,577 4

1,290,000 12/17/14 S SELL 7043 JPY 1.0000 0 10,975 10,988 13
BROKER 0800102 MEMO

1,260,000 12/18/14 S SELL 7087 JPY 1.0000 0 10,719 10,602 (117)
41,925,000 12/18/14 B BUY 7088 JPY 1.0000 0 352,770 352,770 0
2,520,000 12/19/14 B BUY 7135 JPY 1.0000 0 21,100 21,100 0

42,570,000 12/19/14 B BUY 7136 JPY 1.0000 0 356,443 356,443 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3,360,000 12/22/14 S SELL 7188 JPY 1.0000 0 28,290 28,021 (269)
5,805,000 12/22/14 S SELL 7189 JPY 1.0000 0 48,875 48,411 (464)

BROKER 0800102 MEMO
630,000 12/24/14 S SELL 7259 JPY 1.0000 0 5,304 5,228 (76)

16,770,000 12/24/14 B BUY 7260 JPY 1.0000 0 139,176 139,176 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

840,000 12/26/14 B BUY 7286 JPY 1.0000 0 6,974 6,974 0
7,740,000 12/26/14 B BUY 7287 JPY 1.0000 0 64,256 64,256 0
8,385,000 12/26/14 B BUY 7288 JPY 1.0000 0 69,611 69,611 0

BROKER 0800102 MEMO
7,740,000 12/26/14 S SELL 7300 JPY 1.0000 0 64,940 64,256 (684)
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BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,680,000 12/29/14 S SELL 7325 JPY 1.0000 0 14,096 13,933 (162)
7,095,000 12/29/14 S SELL 7326 JPY 1.0000 0 59,529 58,843 (686)
420,000 12/30/14 S SELL 7370 JPY 1.0000 0 3,524 3,518 (6)

23,220,000 12/30/14 S SELL 7371 JPY 1.0000 0 194,821 194,513 (308)
BROKER 0800102 MEMO

2,772 01/02/15 S SELL 7465 JPY 1.0000 0 23 23 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,100,000 01/05/15 S SELL 7496 JPY 1.0000 0 17,620 17,559 (60)
10,320,000 01/05/15 S SELL 7497 JPY 1.0000 0 86,587 86,291 (296)
4,410,000 01/06/15 S SELL 7555 JPY 1.0000 0 37,001 37,148 147

51,600,000 01/06/15 S SELL 7556 JPY 1.0000 0 432,937 434,654 1,718
2,100,000 01/07/15 B BUY 7596 JPY 1.0000 0 17,580 17,580 0
7,740,000 01/07/15 B BUY 7597 JPY 1.0000 0 64,794 64,794 0
2,520,000 01/08/15 S SELL 7641 JPY 1.0000 0 21,131 21,057 (74)

21,930,000 01/08/15 B BUY 7645 JPY 1.0000 0 183,246 183,246 0
1,680,000 01/09/15 S SELL 7688 JPY 1.0000 0 14,069 14,134 65
1,935,000 01/09/15 S SELL 7689 JPY 1.0000 0 16,204 16,279 75
1,890,000 01/13/15 S SELL 7788 JPY 1.0000 0 15,827 15,949 121
8,385,000 01/13/15 S SELL 7789 JPY 1.0000 0 70,218 70,757 538
2,100,000 01/14/15 S SELL 7821 JPY 1.0000 0 17,586 17,965 379

21,930,000 01/14/15 S SELL 7822 JPY 1.0000 0 183,647 187,604 3,957
630,000 01/15/15 B BUY 7852 JPY 1.0000 0 5,391 5,391 0

32,895,000 01/15/15 B BUY 7853 JPY 1.0000 0 281,479 281,479 0
840,000 01/16/15 S SELL 7890 JPY 1.0000 0 7,131 7,141 10

30,960,000 01/16/15 S SELL 7891 JPY 1.0000 0 262,812 263,198 386
BROKER 0800102 MEMO

16,020,000 01/20/15 B BUY 7926 JPY 1.0000 0 135,367 135,367 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

7,770,000 01/20/15 B BUY 7951 JPY 1.0000 0 65,656 65,656 0
9,030,000 01/20/15 B BUY 7952 JPY 1.0000 0 76,302 76,302 0

BROKER 0800102 MEMO
16,020,000 01/21/15 B BUY 7983 JPY 1.0000 0 136,034 136,034 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,300,000 01/21/15 B BUY 7997 JPY 1.0000 0 53,496 53,496 0

16,125,000 01/21/15 S SELL 8000 JPY 1.0000 0 136,626 136,925 299
10,920,000 01/22/15 B BUY 8030 JPY 1.0000 0 92,605 92,605 0
6,450,000 01/22/15 B BUY 8031 JPY 1.0000 0 54,698 54,698 0

19,995,000 01/23/15 B BUY 8063 JPY 1.0000 0 169,701 169,701 0
15,750,000 01/23/15 S SELL 8066 JPY 1.0000 0 133,515 133,673 158
2,730,000 01/26/15 S SELL 8106 JPY 1.0000 0 23,143 23,051 (92)
6,450,000 01/26/15 S SELL 8107 JPY 1.0000 0 54,678 54,460 (217)
9,870,000 01/27/15 B BUY 8129 JPY 1.0000 0 84,004 84,004 0

26,445,000 01/27/15 B BUY 8130 JPY 1.0000 0 225,073 225,073 0
3,780,000 01/28/15 B BUY 8160 JPY 1.0000 0 32,103 32,103 0

13,545,000 01/28/15 B BUY 8161 JPY 1.0000 0 115,037 115,037 0
1,260,000 01/29/15 S SELL 8186 JPY 1.0000 0 10,696 10,672 (24)
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23,865,000 01/29/15 S SELL 8187 JPY 1.0000 0 202,590 202,134 (456)
3,990,000 01/30/15 S SELL 8225 JPY 1.0000 0 33,871 33,968 96
1,290,000 01/30/15 B BUY 8227 JPY 1.0000 0 10,982 10,982 0
2,520,000 02/02/15 B BUY 8248 JPY 1.0000 0 21,491 21,491 0

10,965,000 02/02/15 S SELL 8250 JPY 1.0000 0 93,096 93,510 414
11,843 02/02/15 S SELL 8274 JPY 1.0000 0 101 101 0

13,230,000 02/03/15 B BUY 8291 JPY 1.0000 0 112,572 112,572 0
20,640,000 02/03/15 S SELL 8293 JPY 1.0000 0 175,288 175,622 334
1,680,000 02/04/15 B BUY 8316 JPY 1.0000 0 14,296 14,296 0

37,410,000 02/04/15 B BUY 8317 JPY 1.0000 0 318,342 318,342 0
630,000 02/05/15 S SELL 8342 JPY 1.0000 0 5,354 5,363 9

15,480,000 02/05/15 S SELL 8343 JPY 1.0000 0 131,550 131,778 228
16,770,000 02/06/15 B BUY 8366 JPY 1.0000 0 140,901 140,901 0
3,780,000 02/06/15 S SELL 8370 JPY 1.0000 0 32,073 31,759 (314)
1,890,000 02/09/15 B BUY 8397 JPY 1.0000 0 15,939 15,939 0
5,805,000 02/09/15 B BUY 8398 JPY 1.0000 0 48,956 48,956 0
6,720,000 02/10/15 B BUY 8427 JPY 1.0000 0 56,340 56,340 0
3,225,000 02/10/15 B BUY 8428 JPY 1.0000 0 27,038 27,038 0

20,640,000 02/12/15 B BUY 8461 JPY 1.0000 0 173,460 173,460 0
840,000 02/12/15 S SELL 8462 JPY 1.0000 0 7,111 7,059 (52)

3,780,000 02/13/15 B BUY 8498 JPY 1.0000 0 31,852 31,852 0
17,415,000 02/13/15 B BUY 8499 JPY 1.0000 0 146,745 146,745 0

BROKER 0800102 MEMO
8,406,056 02/16/15 B BUY 8541 JPY 1.0000 0 70,952 70,952 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,960,000 02/17/15 B BUY 8575 JPY 1.0000 0 66,899 66,899 0
9,450,000 02/17/15 S SELL 8576 JPY 1.0000 0 79,924 79,422 (502)
4,410,000 02/18/15 B BUY 8605 JPY 1.0000 0 37,014 37,014 0

39,800,000 02/18/15 B BUY 8606 JPY 1.0000 0 334,047 334,047 0
22,885,000 02/19/15 B BUY 8639 JPY 1.0000 0 192,303 192,303 0
5,040,000 02/19/15 S SELL 8640 JPY 1.0000 0 42,544 42,351 (193)

15,920,000 02/20/15 B BUY 8667 JPY 1.0000 0 134,052 134,052 0
1,470,000 02/20/15 S SELL 8669 JPY 1.0000 0 12,407 12,378 (29)
1,890,000 02/23/15 S SELL 8697 JPY 1.0000 0 15,952 15,896 (55)

13,930,000 02/24/15 B BUY 8735 JPY 1.0000 0 116,848 116,848 0
1,680,000 02/24/15 S SELL 8736 JPY 1.0000 0 14,175 14,092 (83)
2,985,000 02/25/15 B BUY 8775 JPY 1.0000 0 25,117 25,117 0
7,350,000 02/25/15 S SELL 8776 JPY 1.0000 0 62,013 61,845 (168)

22,885,000 02/26/15 B BUY 8804 JPY 1.0000 0 191,723 191,723 0
1,050,000 02/27/15 S SELL 8835 JPY 1.0000 0 8,854 8,783 (71)
3,980,000 02/27/15 B BUY 8837 JPY 1.0000 0 33,293 33,293 0
995,000 03/02/15 B BUY 8869 JPY 1.0000 0 8,282 8,282 0
630,000 03/02/15 B BUY 8870 JPY 1.0000 0 5,244 5,244 0

5,880,000 03/03/15 B BUY 8916 JPY 1.0000 0 49,170 49,170 0
5,970,000 03/03/15 B BUY 8917 JPY 1.0000 0 49,923 49,923 0

30,845,000 03/04/15 S SELL 8945 JPY 1.0000 0 259,970 257,761 (2,209)
1,050,000 03/05/15 B BUY 8970 JPY 1.0000 0 8,738 8,738 0
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19,900,000 03/05/15 B BUY 8971 JPY 1.0000 0 165,599 165,599 0
42,785,000 03/06/15 B BUY 9000 JPY 1.0000 0 353,172 353,172 0
2,730,000 03/06/15 S SELL 9001 JPY 1.0000 0 22,931 22,535 (396)
8,610,000 03/09/15 B BUY 9029 JPY 1.0000 0 71,031 71,031 0

27,860,000 03/09/15 S SELL 9031 JPY 1.0000 0 233,914 229,840 (4,074)
2,289,200 03/09/15 S SELL 9068 JPY 1.0000 0 19,220 18,885 (335)
7,980,000 03/10/15 B BUY 9081 JPY 1.0000 0 65,828 65,828 0
8,955,000 03/10/15 S SELL 9082 JPY 1.0000 0 75,154 73,871 (1,283)

10,500,000 03/11/15 S SELL 9110 JPY 1.0000 0 88,120 86,423 (1,697)
7,960,000 03/11/15 S SELL 9111 JPY 1.0000 0 66,804 65,517 (1,286)

51,740,000 03/12/15 B BUY 9151 JPY 1.0000 0 426,634 426,634 0
6,300,000 03/12/15 S SELL 9152 JPY 1.0000 0 52,735 51,948 (786)
5,460,000 03/13/15 B BUY 9187 JPY 1.0000 0 45,055 45,055 0

25,870,000 03/13/15 B BUY 9188 JPY 1.0000 0 213,475 213,475 0
1,680,000 03/16/15 B BUY 9216 JPY 1.0000 0 13,849 13,849 0
5,970,000 03/16/15 B BUY 9217 JPY 1.0000 0 49,215 49,215 0

19,900,000 03/17/15 B BUY 9274 JPY 1.0000 0 164,076 164,076 0
840,000 03/17/15 S SELL 9280 JPY 1.0000 0 7,016 6,926 (90)

26,865,000 03/18/15 B BUY 9326 JPY 1.0000 0 222,199 222,199 0
9,870,000 03/18/15 S SELL 9329 JPY 1.0000 0 82,389 81,634 (755)
7,140,000 03/19/15 S SELL 9357 JPY 1.0000 0 59,601 59,040 (561)

14,925,000 03/19/15 S SELL 9358 JPY 1.0000 0 124,585 123,413 (1,172)
5,970,000 03/20/15 B BUY 9384 JPY 1.0000 0 49,642 49,642 0

24,875,000 03/23/15 B BUY 9409 JPY 1.0000 0 207,698 207,698 0
2,730,000 03/23/15 S SELL 9413 JPY 1.0000 0 22,788 22,795 7
1,260,000 03/24/15 B BUY 9437 JPY 1.0000 0 10,507 10,507 0

15,920,000 03/24/15 S SELL 9439 JPY 1.0000 0 132,886 132,750 (136)
2,520,000 03/25/15 B BUY 9464 JPY 1.0000 0 21,112 21,112 0
9,950,000 03/25/15 B BUY 9465 JPY 1.0000 0 83,358 83,358 0

BROKER 9000471 J.P. MORGAN SECURITIES LIMITED
57,710,000 03/26/15 S SELL 9495 JPY 1.0000 0 481,763 484,836 3,073

210,000 03/26/15 S SELL 9496 JPY 1.0000 0 1,753 1,764 11
995,000 03/27/15 S SELL 9518 JPY 1.0000 0 8,306 8,350 44

8,820,000 03/27/15 B BUY 9519 JPY 1.0000 0 74,018 74,018 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

13,930,000 03/30/15 B BUY 9548 JPY 1.0000 0 116,088 116,088 0
1,260,000 03/30/15 S SELL 9549 JPY 1.0000 0 10,519 10,500 (19)
5,880,000 03/31/15 B BUY 9583 JPY 1.0000 0 49,031 49,031 0

32,835,000 03/31/15 S SELL 9585 JPY 1.0000 0 274,118 273,796 (322)
5,040,000 04/01/15 S SELL 9616 JPY 1.0000 0 42,076 42,130 54

18,905,000 04/01/15 S SELL 9617 JPY 1.0000 0 157,825 158,029 204
51,740,000 04/02/15 B BUY 9676 JPY 1.0000 0 432,085 432,085 0
6,090,000 04/02/15 S SELL 9677 JPY 1.0000 0 50,844 50,858 14
2,100,000 04/03/15 B BUY 9699 JPY 1.0000 0 17,537 17,537 0

19,900,000 04/03/15 B BUY 9700 JPY 1.0000 0 166,186 166,186 0
3,780,000 04/06/15 S SELL 9713 JPY 1.0000 0 31,559 31,770 211

19,900,000 04/06/15 S SELL 9714 JPY 1.0000 0 166,142 167,255 1,113

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD495 PAGE 412
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

3,780,000 04/07/15 B BUY 9733 JPY 1.0000 0 31,418 31,418 0
43,780,000 04/07/15 B BUY 9734 JPY 1.0000 0 363,878 363,878 0
1,470,000 04/08/15 B BUY 9764 JPY 1.0000 0 12,253 12,253 0

17,910,000 04/08/15 B BUY 9765 JPY 1.0000 0 149,287 149,287 0
1,990,000 04/09/15 B BUY 9791 JPY 1.0000 0 16,537 16,537 0
210,000 04/09/15 S SELL 9792 JPY 1.0000 0 1,752 1,745 (7)
995,000 04/10/15 B BUY 9817 JPY 1.0000 0 8,278 8,278 0

2,940,000 04/10/15 S SELL 9819 JPY 1.0000 0 24,531 24,458 (73)
210,000 04/13/15 B BUY 9846 JPY 1.0000 0 1,745 1,745 0

5,970,000 04/13/15 S SELL 9847 JPY 1.0000 0 49,814 49,599 (215)
4,975,000 04/14/15 B BUY 9898 JPY 1.0000 0 41,756 41,756 0
3,150,000 04/14/15 S SELL 9899 JPY 1.0000 0 26,285 26,438 153
420,000 04/15/15 B BUY 9941 JPY 1.0000 0 3,520 3,520 0

4,975,000 04/15/15 S SELL 9942 JPY 1.0000 0 41,514 41,700 185
1,050,000 04/16/15 B BUY 9968 JPY 1.0000 0 8,799 8,799 0

19,900,000 04/16/15 B BUY 9969 JPY 1.0000 0 166,757 166,757 0
4,200,000 04/17/15 S SELL 9995 JPY 1.0000 0 35,054 35,275 221

15,920,000 04/17/15 S SELL 9996 JPY 1.0000 0 132,872 133,708 837
1,470,000 04/20/15 B BUY 10021 JPY 1.0000 0 12,327 12,327 0

21,890,000 04/20/15 S SELL 10023 JPY 1.0000 0 182,702 183,556 855
9,020,000 04/20/15 B BUY 10046 JPY 1.0000 0 75,636 75,636 0

14,558,046 04/20/15 S SELL 10048 JPY 1.0000 0 121,519 122,075 556
38,025,000 04/21/15 B BUY 10068 JPY 1.0000 0 318,094 318,094 0
14,040,000 04/22/15 B BUY 10090 JPY 1.0000 0 117,142 117,142 0
2,100,000 04/22/15 S SELL 10092 JPY 1.0000 0 17,532 17,521 (11)
1,680,000 04/23/15 B BUY 10127 JPY 1.0000 0 14,039 14,039 0
5,250,000 04/24/15 S SELL 10165 JPY 1.0000 0 43,830 44,120 289
2,925,000 04/24/15 S SELL 10167 JPY 1.0000 0 24,420 24,581 161
3,510,000 04/27/15 S SELL 10195 JPY 1.0000 0 29,304 29,460 156
1,890,000 04/27/15 B BUY 10197 JPY 1.0000 0 15,863 15,863 0
1,680,000 04/28/15 S SELL 10220 JPY 1.0000 0 14,026 14,139 113
8,775,000 04/28/15 B BUY 10222 JPY 1.0000 0 73,851 73,851 0
6,300,000 04/30/15 B BUY 10264 JPY 1.0000 0 52,645 52,645 0

45,045,000 04/30/15 S SELL 10266 JPY 1.0000 0 376,133 376,410 277
8,190,000 05/01/15 B BUY 10307 JPY 1.0000 0 68,185 68,185 0
2,340,000 05/01/15 S SELL 10309 JPY 1.0000 0 19,538 19,481 (57)

15,330,000 05/07/15 B BUY 10381 JPY 1.0000 0 128,301 128,301 0
16,965,000 05/07/15 S SELL 10383 JPY 1.0000 0 141,664 141,984 320
4,200,000 05/08/15 S SELL 10412 JPY 1.0000 0 35,072 35,069 (3)

19,305,000 05/08/15 B BUY 10414 JPY 1.0000 0 161,191 161,191 0
4,830,000 05/11/15 S SELL 10442 JPY 1.0000 0 40,332 40,272 (60)

14,625,000 05/11/15 B BUY 10448 JPY 1.0000 0 121,941 121,941 0
12,600,000 05/12/15 B BUY 10463 JPY 1.0000 0 105,096 105,096 0
3,510,000 05/12/15 B BUY 10465 JPY 1.0000 0 29,277 29,277 0
630,000 05/13/15 S SELL 10488 JPY 1.0000 0 5,260 5,289 29
585,000 05/13/15 B BUY 10490 JPY 1.0000 0 4,912 4,912 0

16,965,000 05/14/15 S SELL 10512 JPY 1.0000 0 141,652 142,294 642
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3,570,000 05/14/15 S SELL 10514 JPY 1.0000 0 29,808 29,943 135
23,985,000 05/15/15 B BUY 10542 JPY 1.0000 0 201,048 201,048 0
9,870,000 05/15/15 S SELL 10544 JPY 1.0000 0 82,428 82,733 305
2,730,000 05/18/15 S SELL 10572 JPY 1.0000 0 22,799 22,779 (20)

21,645,000 05/18/15 B BUY 10574 JPY 1.0000 0 180,608 180,608 0
7,020,000 05/19/15 B BUY 10595 JPY 1.0000 0 58,158 58,158 0
420,000 05/19/15 B BUY 10597 JPY 1.0000 0 3,480 3,480 0

11,700,000 05/20/15 B BUY 10624 JPY 1.0000 0 96,531 96,531 0
1,260,000 05/20/15 B BUY 10626 JPY 1.0000 0 10,396 10,396 0
1,680,000 05/21/15 B BUY 10649 JPY 1.0000 0 13,867 13,867 0
1,170,000 05/21/15 B BUY 10651 JPY 1.0000 0 9,657 9,657 0
1,470,000 05/22/15 B BUY 10684 JPY 1.0000 0 12,104 12,104 0
5,265,000 05/22/15 B BUY 10688 JPY 1.0000 0 43,351 43,351 0
420,000 05/25/15 B BUY 10686 JPY 1.0000 0 3,458 3,458 0

14,625,000 05/25/15 B BUY 10690 JPY 1.0000 0 120,420 120,420 0
585,000 05/26/15 S SELL 10727 JPY 1.0000 0 4,880 4,753 (127)

1,680,000 05/26/15 S SELL 10729 JPY 1.0000 0 14,015 13,650 (365)
7,560,000 05/27/15 S SELL 10754 JPY 1.0000 0 63,067 61,079 (1,988)
1,755,000 05/27/15 B BUY 10756 JPY 1.0000 0 14,179 14,179 0
210,000 05/28/15 B BUY 10779 JPY 1.0000 0 1,690 1,690 0

14,625,000 05/28/15 B BUY 10781 JPY 1.0000 0 117,720 117,720 0
6,435,000 05/29/15 S SELL 10801 JPY 1.0000 0 53,623 51,855 (1,768)
1,050,000 05/29/15 S SELL 10803 JPY 1.0000 0 8,750 8,461 (288)
1,680,000 06/01/15 B BUY 10834 JPY 1.0000 0 13,493 13,493 0
7,605,000 06/01/15 B BUY 10836 JPY 1.0000 0 61,082 61,082 0
1,260,000 06/02/15 B BUY 10878 JPY 1.0000 0 10,153 10,153 0
4,680,000 06/02/15 S SELL 10880 JPY 1.0000 0 38,971 37,710 (1,261)
4,095,000 06/03/15 S SELL 10912 JPY 1.0000 0 34,100 32,986 (1,114)
4,410,000 06/03/15 B BUY 10914 JPY 1.0000 0 35,523 35,523 0
7,020,000 06/04/15 B BUY 10965 JPY 1.0000 0 56,383 56,383 0
7,350,000 06/04/15 B BUY 10967 JPY 1.0000 0 59,034 59,034 0
1,680,000 06/05/15 S SELL 11012 JPY 1.0000 0 13,973 13,371 (602)
9,945,000 06/05/15 S SELL 11014 JPY 1.0000 0 82,713 79,152 (3,562)
2,114,280 06/05/15 S SELL 11051 JPY 1.0000 0 17,585 16,827 (757)
3,345,720 06/08/15 B BUY 11059 JPY 1.0000 0 26,693 26,693 0
2,845,440 06/08/15 B BUY 11061 JPY 1.0000 0 22,702 22,702 0

10,902,038 06/08/15 S SELL 11063 JPY 1.0000 0 90,630 86,980 (3,651)
36,270,000 06/09/15 S SELL 11098 JPY 1.0000 0 301,518 291,595 (9,924)
7,560,000 06/09/15 S SELL 11100 JPY 1.0000 0 62,847 60,779 (2,068)

12,600,000 06/10/15 B BUY 11135 JPY 1.0000 0 102,710 102,710 0
1,755,000 06/10/15 B BUY 11137 JPY 1.0000 0 14,306 14,306 0

28,080,000 06/11/15 B BUY 11172 JPY 1.0000 0 227,065 227,065 0
8,610,000 06/11/15 B BUY 11174 JPY 1.0000 0 69,624 69,624 0
7,350,000 06/12/15 S SELL 11211 JPY 1.0000 0 60,954 59,620 (1,334)
5,265,000 06/12/15 S SELL 11213 JPY 1.0000 0 43,663 42,708 (955)
3,510,000 06/15/15 S SELL 11245 JPY 1.0000 0 29,109 28,423 (685)
840,000 06/15/15 S SELL 11247 JPY 1.0000 0 6,966 6,802 (164)
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

11,700,000 06/16/15 S SELL 11303 JPY 1.0000 0 97,029 94,787 (2,242)
1,680,000 06/16/15 S SELL 11305 JPY 1.0000 0 13,932 13,610 (322)
2,340,000 06/17/15 S SELL 11341 JPY 1.0000 0 19,406 18,833 (573)
4,620,000 06/17/15 S SELL 11343 JPY 1.0000 0 38,314 37,183 (1,131)
8,610,000 06/18/15 S SELL 11382 JPY 1.0000 0 71,404 70,009 (1,395)

25,740,000 06/18/15 S SELL 11384 JPY 1.0000 0 213,464 209,294 (4,170)
19,890,000 06/19/15 B BUY 11417 JPY 1.0000 0 162,023 162,023 0
2,940,000 06/19/15 S SELL 11419 JPY 1.0000 0 24,364 23,949 (415)

22,230,000 06/22/15 B BUY 11460 JPY 1.0000 0 180,416 180,416 0
1,050,000 06/22/15 B BUY 11462 JPY 1.0000 0 8,522 8,522 0
8,190,000 06/23/15 B BUY 11500 JPY 1.0000 0 66,110 66,110 0

35,685,000 06/23/15 B BUY 11502 JPY 1.0000 0 288,049 288,049 0
2,100,000 06/24/15 S SELL 11535 JPY 1.0000 0 17,351 16,889 (462)
5,265,000 06/24/15 S SELL 11537 JPY 1.0000 0 43,501 42,344 (1,157)
2,100,000 06/25/15 B BUY 11568 JPY 1.0000 0 16,977 16,977 0
9,360,000 06/25/15 S SELL 11570 JPY 1.0000 0 77,328 75,670 (1,658)
1,170,000 06/26/15 B BUY 11603 JPY 1.0000 0 9,439 9,439 0
630,000 06/26/15 B BUY 11605 JPY 1.0000 0 5,082 5,082 0

53,820,000 06/29/15 S SELL 11640 JPY 1.0000 0 444,602 438,756 (5,846)
9,450,000 06/29/15 S SELL 11642 JPY 1.0000 0 78,066 77,039 (1,026)
7,605,000 06/30/15 B BUY 11680 JPY 1.0000 0 62,150 62,150 0
4,200,000 06/30/15 B BUY 11682 JPY 1.0000 0 34,324 34,324 0

----------------- ------------ ------------------ ------------------ ----------------
1978,467,085 192 TOTAL BUYS 0 16,715,223 16,715,223 0
1489,202,588 200 TOTAL SELLS 0 12,659,373 12,571,401 (87,963)
3559,088,025 155 TOTAL OTHER TRANSACTIONS 0 33,923,609 33,887,823 35,791

----------------- ------------ ------------------ ------------------ ----------------
7026,757,698 SECURITY TOTAL 0 63,298,205 63,174,447 (52,172)

749997466 RCTS - CORE PLUS FIXED INCOME
BROKER 0800102 MEMO

554,767 10/01/14 S SELL 539 13.5192 0 5,666,395 7,500,000 1,833,605
554,767 10/01/14 S SELL 540 13.5192 0 5,666,395 7,500,000 1,833,605

1,463,730 12/01/14 S SELL 542 13.6637 0 14,950,551 20,000,000 5,049,449
1,969,783 04/02/15 S SELL 544 13.9102 0 20,119,386 27,400,000 7,280,614
109,354 04/13/15 S SELL 546 13.9102 0 1,116,941 1,521,129 404,188

----------------- ------------ ------------------ ------------------ ----------------
4,652,401 5 TOTAL SELLS 0 47,519,668 63,921,129 16,401,461

----------------- ------------ ------------------ ------------------ ----------------
4,652,401 SECURITY TOTAL 0 47,519,668 63,921,129 16,401,461

90347Y405 UBS EMERGING MARKETS EQUITY RELATIONSHIP FUND
BROKER 9022817 MEMO

761,831 08/28/14 S SELL 245 39.3788 0 25,674,327 30,000,000 4,325,673
BROKER 0800102 MEMO

5,757 08/29/14 S SELL 247 39.3788 0 194,013 226,700 32,688
BROKER 9022817 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

57,146 01/05/15 S SELL 250 34.9978 0 1,925,881 2,000,000 74,119
BROKER 0800102 MEMO

432 01/14/15 O LIQU 255 .0000 0 14,553 0 (14,553)
BROKER 9022817 MEMO

153,934 05/14/15 S SELL 257 38.6832 0 5,187,706 5,954,660 766,954
BROKER 999 CONVERSION BROKER

1,163 05/14/15 O SELLIK 262 38.9778 0 39,202 45,340 6,138
415,973 05/27/15 O SELLIK 259 38.4049 0 14,018,617 15,975,374 1,956,756

----------------- ------------ ------------------ ------------------ ----------------
978,668 4 TOTAL SELLS 0 32,981,927 38,181,360 5,199,434
417,568 3 TOTAL OTHER TRANSACTIONS 0 14,072,372 16,020,714 1,948,341

----------------- ------------ ------------------ ------------------ ----------------
1,396,236 SECURITY TOTAL 0 47,054,299 54,202,074 7,147,775

90347Y306 UBS HIGH YIELD RELATIONSHIP FUND
BROKER 0995027 IN KIND TRANSACTION

1,517,945 04/27/15 O SELLIK 261 35.1879 0 44,707,695 53,413,313 8,705,617
----------------- ------------ ------------------ ------------------ ----------------

1,517,945 1 TOTAL OTHER TRANSACTIONS 0 44,707,695 53,413,313 8,705,617
----------------- ------------ ------------------ ------------------ ----------------

1,517,945 SECURITY TOTAL 0 44,707,695 53,413,313 8,705,617

90262Y869 UBS MONEY SER SELECT PRIME PFD FD
MONTHLY VARIABLE 12/31/2049

BROKER 0800102 MEMO
88,222,135 06/01/15 B BUY 1932 100.0000 0 88,222,135 88,222,135 0
7,485,691 06/08/15 B BUY 2107 100.0000 0 7,485,691 7,485,691 0

13,417,061 06/29/15 S SELL 2105 100.0000 0 13,417,061 13,417,061 0
----------------- ------------ ------------------ ------------------ ----------------

95,707,826 2 TOTAL BUYS 0 95,707,826 95,707,826 0
13,417,061 1 TOTAL SELLS 0 13,417,061 13,417,061 0

----------------- ------------ ------------------ ------------------ ----------------
109,124,887 SECURITY TOTAL 0 109,124,887 109,124,887 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

BROKER 0995027 IN KIND TRANSACTION
--------------- -------------------

90347Y306 UBS HIGH YIELD RELATIONSHIP FUND
1,517,945 04/27/15 SELLIK 261 35.1879 0 44,707,695 53,413,313 8,705,617

00507VAC3 ACTIVISION BLIZZARD 5.625% 15/SEP/2021
SEMI-ANN. 5.625% 09/15/2021
53,000 04/27/15 BUYIK 265 107.1250 0 56,776 56,776 0

00101JAK2 ADT CORP/THE CALLABLE NOTES FIXED 6.25%
SEMI-ANN. 6.250% 10/15/2021
174,000 04/27/15 BUYIK 262 108.5000 0 188,790 188,790 0

007903AZ0 ADVANCED MICRO DEVICES INC CALLABLE NOTES FIXED
SEMI-ANN. 6.750% 03/01/2019
136,000 04/27/15 BUYIK 267 89.5000 0 121,720 121,720 0

00766TAC4 AECOM CALLABLE NOTES FIXED 5.875% 15/OCT/2024 USD
SEMI-ANN. 5.875% 10/15/2024
180,000 04/27/15 BUYIK 266 104.0000 0 187,200 187,200 0

00130HBN4 AES CORP/VA CALLABLE NOTES FIXED 8% 01/JUN/2020
SEMI-ANN. 8.000% 06/01/2020
112,000 04/27/15 BUYIK 263 116.2500 0 130,200 130,200 0

00855UAB5 AGROKOR DD CALLABLE NOTES FIXED 8.875% 01/FEB/2020
SEMI-ANN. 8.875% 02/01/2020
268,000 04/27/15 BUYIK 268 110.0000 0 294,800 294,800 0

001546AS9 AK STEEL CORP CALLABLE NOTES FIXED 7.625%
SEMI-ANN. 7.625% 10/01/2021
94,000 04/27/15 BUYIK 264 81.2500 0 76,375 76,375 0

013817AW1 ALCOA INC CALLABLE NOTES FIXED 5.125% 01/OCT/2024
SEMI-ANN. 5.125% 10/01/2024
239,000 04/27/15 BUYIK 269 107.8632 0 257,793 257,793 0

36186CBY8 ALLY FINANCIAL INC BOND FIXED 8% 01/NOV/2031 USD
SEMI-ANN. 8.000% 11/01/2031
59,000 04/27/15 BUYIK 390 126.1560 0 74,432 74,432 0

02005NAY6 ALLY FINANCIAL INC NOTES FIXED 4.125% 13/FEB/2022
SEMI-ANN. 4.125% 02/13/2022
53,000 04/27/15 BUYIK 270 98.2500 0 52,073 52,073 0
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SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

02005NAZ3 ALLY FINANCIAL INC NOTES FIXED 4.125% 30/MAR/2020
SEMI-ANN. 4.125% 03/30/2020
130,000 04/27/15 BUYIK 271 100.3750 0 130,488 130,488 0

021332AC5 ALTA MESA HOLDINGS LP / ALTA MESA FINANCE SERVICES
SEMI-ANN. 9.625% 10/15/2018
254,000 04/27/15 BUYIK 272 81.0000 0 205,740 205,740 0

02154VAA9 ALTICE LUXEMBOURG SA CALLABLE NOTES FIXED 7.75%
SEMI-ANN. 7.750% 05/15/2022
365,000 04/27/15 BUYIK 273 102.5000 0 374,125 374,125 0

02406PAL4 AMERICAN AXLE & MANUFACTURING INC CALLABLE NOTES
SEMI-ANN. 6.625% 10/15/2022
280,000 04/27/15 BUYIK 274 107.0000 0 299,600 299,600 0

024747AC1 AMERICAN BUILDERS & CONTRACTORS SUPPLY CO INC
SEMI-ANN. 5.625% 04/15/2021
148,000 04/27/15 BUYIK 275 103.5000 0 153,180 153,180 0

03232PAD0 AMSURG CORP CALLABLE NOTES FIXED 5.625%
SEMI-ANN. 5.625% 07/15/2022
136,000 04/27/15 BUYIK 276 101.7500 0 138,380 138,380 0

035287AE1 ANIXTER INC CALLABLE NOTES FIXED 5.125%
SEMI-ANN. 5.125% 10/01/2021
100,000 04/27/15 BUYIK 277 104.0000 0 104,000 104,000 0

03674PAL7 ANTERO RESOURCES CORP CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 11/01/2021
133,000 04/27/15 BUYIK 279 101.2500 0 134,663 134,663 0

03674PAJ2 ANTERO RESOURCES CORP CALLABLE NOTES FIXED 6%
SEMI-ANN. 6.000% 12/01/2020
89,000 04/27/15 BUYIK 278 102.2500 0 91,003 91,003 0

038521AM2 ARAMARK SERVICES INC CALLABLE NOTES FIXED 5.75%
SEMI-ANN. 5.750% 03/15/2020
142,000 04/27/15 BUYIK 280 104.2500 0 148,035 148,035 0

03938LAS3 ARCELORMITTAL CALLABLE NOTES FIXED 7.25%
SEMI-ANN. FLOATING 03/01/2041
212,000 04/27/15 BUYIK 282 103.1250 0 218,625 218,625 0

03938LAP9 ARCELORMITTAL CALLABLE NOTES FIXED 7.5%
SEMI-ANN. FLOATING 10/15/2039
283,000 04/27/15 BUYIK 281 104.3750 0 295,381 295,381 0
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03938LAX2 ARCELORMITTAL CALLABLE NOTES FIXED 7% 25/FEB/2022
SEMI-ANN. FLOATING 02/25/2022
91,000 04/27/15 BUYIK 283 109.2190 0 99,389 99,389 0

03969AAE0 ARDAGH PACKAGING FINANCE PLC / ARDAGH HOLDINGS USA
SEMI-ANN. 6.750% 01/31/2021
200,000 04/27/15 BUYIK 284 103.5000 0 207,000 207,000 0

045054AC7 ASHTEAD CAPITAL INC CALLABLE NOTES FIXED 5.625%
SEMI-ANN. 5.625% 10/01/2024
200,000 04/27/15 BUYIK 285 104.2500 0 208,500 208,500 0

053499AG4 AVAYA INC CALLABLE NOTES FIXED 7% 01/APR/2019 USD
SEMI-ANN. 7.000% 04/01/2019
150,000 04/27/15 BUYIK 286 100.5000 0 150,750 150,750 0

053773AV9 AVIS BUDGET CAR RENTAL LLC / AVIS BUDGET FINANCE
SEMI-ANN. 5.500% 04/01/2023
201,000 04/27/15 BUYIK 287 102.9110 0 206,851 206,851 0

053773BA4 AVIS BUDGET CAR RENTAL LLC / AVIS BUDGET FINANCE
SEMI-ANN. 5.250% 03/15/2025
56,000 04/27/15 BUYIK 288 99.5000 0 55,720 55,720 0

61238QAA6 BASELL FINANCE CO BV BOND FIXED 8.1% 15/MAR/2027
SEMI-ANN. 8.100% 03/15/2027
44,000 04/27/15 BUYIK 465 137.0943 0 60,321 60,321 0

077454AG1 BELDEN INC CALLABLE NOTES FIXED 5.25% 15/JUL/2024
SEMI-ANN. 5.250% 07/15/2024
118,000 04/27/15 BUYIK 290 101.5000 0 119,770 119,770 0

05578MAA0 BMC SOFTWARE FINANCE INC CALLABLE NOTES FIXED
SEMI-ANN. 8.125% 07/15/2021
139,000 04/27/15 BUYIK 289 92.5000 0 128,575 128,575 0

09739DAA8 BOISE CASCADE CO CALLABLE NOTES FIXED 6.375%
SEMI-ANN. 6.375% 11/01/2020
209,000 04/27/15 BUYIK 291 105.8750 0 221,279 221,279 0

097751BK6 BOMBARDIER INC CALLABLE NOTES FIXED 5.5%
SEMI-ANN. 5.500% 09/15/2018
56,000 04/27/15 BUYIK 294 101.3750 0 56,770 56,770 0

097751AS0 BOMBARDIER INC CALLABLE NOTES FIXED 7.5%
SEMI-ANN. 7.500% 03/15/2018
40,000 04/27/15 BUYIK 292 107.2000 0 42,880 42,880 0
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DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

097751AV3 BOMBARDIER INC CALLABLE NOTES FIXED 7.75%
SEMI-ANN. 7.750% 03/15/2020
51,000 04/27/15 BUYIK 293 106.2500 0 54,188 54,188 0

106777AD7 BREITBURN ENERGY PARTNERS LP / BREITBURN FINANCE
SEMI-ANN. 7.875% 04/15/2022
95,000 04/27/15 BUYIK 295 80.5200 0 76,494 76,494 0

117043AP4 BRUNSWICK CORP/DE CALLABLE NOTES FIXED 4.625%
SEMI-ANN. 4.625% 05/15/2021
30,000 04/27/15 BUYIK 296 100.7500 0 30,225 30,225 0

12008RAG2 BUILDERS FIRSTSOURCE INC CALLABLE NOTES FIXED
SEMI-ANN. 7.625% 06/01/2021
133,000 04/27/15 BUYIK 297 104.5000 0 138,985 138,985 0

120111BL2 BUILDING MATERIALS CORP OF AMERICA CALLABLE NOTES
SEMI-ANN. 6.750% 05/01/2021
124,000 04/27/15 BUYIK 298 106.0000 0 131,440 131,440 0

120111BM0 BUILDING MATERIALS CORP OF AMERICA CALLABLE NOTES
SEMI-ANN. 5.375% 11/15/2024
112,000 04/27/15 BUYIK 299 102.7500 0 115,080 115,080 0

12686CBB4 CABLEVISION SYSTEMS CORP CALLABLE NOTES FIXED
SEMI-ANN. 5.875% 09/15/2022
74,000 04/27/15 BUYIK 311 106.0000 0 78,440 78,440 0

131347CE4 CALPINE CORP CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 01/15/2023
124,000 04/27/15 BUYIK 313 101.2500 0 125,550 125,550 0

131347CA2 CALPINE CORP CALLABLE NOTES FIXED 6% 15/JAN/2022
SEMI-ANN. 6.000% 01/15/2022
301,000 04/27/15 BUYIK 312 106.7500 0 321,318 321,318 0

131477AL5 CALUMET SPECIALTY PRODUCTS PARTNERS LP / CALUMET
SEMI-ANN. 7.625% 01/15/2022
145,000 04/27/15 BUYIK 314 102.5000 0 148,625 148,625 0

131477AM3 CALUMET SPECIALTY PRODUCTS PARTNERS LP / CALUMET
SEMI-ANN. 6.500% 04/15/2021
136,000 04/27/15 BUYIK 315 99.0000 0 134,640 134,640 0

144577AH6 CARRIZO OIL & GAS INC CALLABLE NOTES FIXED 6.25%
SEMI-ANN. 6.250% 04/15/2023

6,000 04/27/15 BUYIK 316 101.7500 0 6,105 6,105 0
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146900AM7 CASCADES INC CALLABLE NOTES FIXED 5.5% 15/JUL/2022
SEMI-ANN. 5.500% 07/15/2022
86,000 04/27/15 BUYIK 317 102.0000 0 87,720 87,720 0

147446AR9 CASE NEW HOLLAND INDUSTRIAL INC CALLABLE NOTES
SEMI-ANN. 7.875% 12/01/2017
65,000 04/27/15 BUYIK 318 110.7500 0 71,988 71,988 0

12505BAA8 CBRE SERVICES INC CALLABLE NOTES FIXED 5%
SEMI-ANN. 5.000% 03/15/2023
68,000 04/27/15 BUYIK 302 104.4900 0 71,053 71,053 0

1248EPAU7 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL CORP
SEMI-ANN. 6.500% 04/30/2021
410,000 04/27/15 BUYIK 300 104.5625 0 428,706 428,706 0

1248EPAX1 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL CORP
SEMI-ANN. 6.625% 01/31/2022
24,000 04/27/15 BUYIK 301 106.5000 0 25,560 25,560 0

12513GAZ2 CDW LLC / CDW FINANCE CORP CALLABLE BOND FIXED 6%
SEMI-ANN. 6.000% 08/15/2022
71,000 04/27/15 BUYIK 303 108.3750 0 76,946 76,946 0

12513GBA6 CDW LLC / CDW FINANCE CORP CALLABLE NOTES FIXED
SEMI-ANN. 5.500% 12/01/2024
112,000 04/27/15 BUYIK 304 106.5000 0 119,280 119,280 0

15089QAC8 CELANESE US HOLDINGS LLC CALLABLE NOTES FIXED
SEMI-ANN. 5.875% 06/15/2021
129,000 04/27/15 BUYIK 319 109.2500 0 140,933 140,933 0

15089QAD6 CELANESE US HOLDINGS LLC CALLABLE NOTES FIXED
SEMI-ANN. 4.625% 11/15/2022
21,000 04/27/15 BUYIK 320 102.2500 0 21,473 21,473 0

151290BK8 CEMEX SAB DE CV CALLABLE NOTES FIXED 7.25%
SEMI-ANN. 7.250% 01/15/2021
200,000 04/27/15 BUYIK 322 108.0000 0 216,000 216,000 0

151290BD4 CEMEX SAB DE CV NOTES VARIABLE 30/SEP/2015 USD
QUARTERLY FLOATING 09/30/2015
153,000 04/27/15 BUYIK 321 100.4130 0 153,632 153,632 0

156577AA6 CENTURY INTERMEDIATE HOLDING CO 2 CALLABLE NOTES
SEMI-ANN. FLOATING 02/15/2019
201,000 04/27/15 BUYIK 323 106.0000 0 213,060 213,060 0
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156700AR7 CENTURYLINK INC CALLABLE NOTES FIXED 6.45%
SEMI-ANN. 6.450% 06/15/2021
174,000 04/27/15 BUYIK 325 108.0000 0 187,920 187,920 0

156700AX4 CENTURYLINK INC CALLABLE NOTES FIXED 6.75%
SEMI-ANN. 6.750% 12/01/2023
136,000 04/27/15 BUYIK 326 109.3750 0 148,750 148,750 0

156700AM8 CENTURYLINK INC CALLABLE NOTES FIXED 7.6%
SEMI-ANN. 7.600% 09/15/2039
32,000 04/27/15 BUYIK 324 100.2500 0 32,080 32,080 0

15672WAE4 CEQUEL COMMUNICATIONS HOLDINGS I LLC / CEQUEL
SEMI-ANN. 5.125% 12/15/2021
224,000 04/27/15 BUYIK 327 100.3650 0 224,818 224,818 0

15942RAD1 CHAPARRAL ENERGY INC CALLABLE NOTES FIXED 7.625%
SEMI-ANN. 7.625% 11/15/2022
233,000 04/27/15 BUYIK 328 78.5000 0 182,905 182,905 0

165167CL9 CHESAPEAKE ENERGY CORP CALLABLE NOTES FIXED 5.75%
SEMI-ANN. 5.750% 03/15/2023
221,000 04/27/15 BUYIK 330 97.2500 0 214,923 214,923 0

165167CF2 CHESAPEAKE ENERGY CORP CALLABLE NOTES FIXED 6.625%
SEMI-ANN. 6.625% 08/15/2020
245,000 04/27/15 BUYIK 329 102.7500 0 251,738 251,738 0

17121EAD9 CHRYSLER GROUP LLC / CG CO-ISSUER INC CALLABLE
SEMI-ANN. 8.250% 06/15/2021
215,000 04/27/15 BUYIK 332 110.6250 0 237,844 237,844 0

12543DAQ3 CHS/COMMUNITY HEALTH SYSTEMS INC CALLABLE NOTES
SEMI-ANN. 7.125% 07/15/2020
224,000 04/27/15 BUYIK 305 107.0000 0 239,680 239,680 0

12543DAU4 CHS/COMMUNITY HEALTH SYSTEMS INC CALLABLE NOTES
SEMI-ANN. 5.125% 08/01/2021
59,000 04/27/15 BUYIK 306 104.0000 0 61,360 61,360 0

12543DAV2 CHS/COMMUNITY HEALTH SYSTEMS INC CALLABLE NOTES
SEMI-ANN. 6.875% 02/01/2022
165,000 04/27/15 BUYIK 307 106.7500 0 176,138 176,138 0

172441AZ0 CINEMARK USA INC CALLABLE NOTES FIXED 4.875%
SEMI-ANN. 4.875% 06/01/2023
139,000 04/27/15 BUYIK 333 100.5000 0 139,695 139,695 0
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125581GH5 CIT GROUP INC CALLABLE NOTES FIXED 5.5%
SEMI-ANN. 5.500% 02/15/2019
215,000 04/27/15 BUYIK 308 105.0000 0 225,750 225,750 0

125581GQ5 CIT GROUP INC CALLABLE NOTES FIXED 5% 15/AUG/2022
SEMI-ANN. 5.000% 08/15/2022
148,000 04/27/15 BUYIK 309 104.0000 0 153,920 153,920 0

179584AM9 CLAIRE'S STORES INC CALLABLE NOTES FIXED 9%
SEMI-ANN. 9.000% 03/15/2019
62,000 04/27/15 BUYIK 334 89.8750 0 55,723 55,723 0

184496AJ6 CLEAN HARBORS INC CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 08/01/2020
142,000 04/27/15 BUYIK 335 103.1250 0 146,438 146,438 0

184502BG6 CLEAR CHANNEL COMMUNICATIONS INC CALLABLE NOTES
SEMI-ANN. 9.000% 03/01/2021
139,000 04/27/15 BUYIK 336 95.2500 0 132,398 132,398 0

18538RAG8 CLEARWATER PAPER CORP CALLABLE NOTES FIXED 4.5%
SEMI-ANN. 4.500% 02/01/2023

9,000 04/27/15 BUYIK 338 98.5000 0 8,865 8,865 0

19238VAG0 COGECO CABLE INC CALLABLE NOTES FIXED 4.875%
SEMI-ANN. 4.875% 05/01/2020
136,000 04/27/15 BUYIK 339 102.5000 0 139,400 139,400 0

19240CAA1 COGENT COMMUNICATIONS GROUP INC CALLABLE NOTES
SEMI-ANN. 5.375% 03/01/2022
136,000 04/27/15 BUYIK 340 100.2500 0 136,340 136,340 0

201723AK9 COMMERCIAL METALS CO CALLABLE NOTES FIXED 4.875%
SEMI-ANN. 4.875% 05/15/2023
65,000 04/27/15 BUYIK 341 96.2500 0 62,563 62,563 0

20341WAC9 COMMUNICATIONS SALES & LEASING INC / CSL CAPITAL
SEMI-ANN. 8.250% 10/15/2023
24,000 04/27/15 BUYIK 342 102.6200 0 24,629 24,629 0

21036PAF5 CONSTELLATION BRANDS INC CALLABLE NOTES FIXED
SEMI-ANN. 7.250% 05/15/2017
42,000 04/27/15 BUYIK 343 110.3750 0 46,358 46,358 0

210795QD5 CONTINENTAL AIRLINES 2012-3 CLASS C PASS THRU
SEMI-ANN. 6.125% 04/29/2018
145,000 04/27/15 BUYIK 344 106.0000 0 153,700 153,700 0
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21244WAA9 CONVATEC HEALTHCARE E SA CALLABLE NOTES FIXED
SEMI-ANN. 10.500% 12/15/2018
200,000 04/27/15 BUYIK 345 105.7500 0 211,500 211,500 0

225310AJ0 CREDIT ACCEPTANCE CORP CALLABLE NOTES FIXED 7.375%
SEMI-ANN. 7.375% 03/15/2023
136,000 04/27/15 BUYIK 346 99.1250 0 134,810 134,810 0

225313AD7 CREDIT AGRICOLE SA CALLABLE NOTES VARIABLE USD
QUARTERLY FLOATING 12/31/2049
200,000 04/27/15 BUYIK 347 106.4530 0 212,906 212,906 0

22546DAB2 CREDIT SUISSE GROUP AG CALLABLE NOTES VARIABLE USD
SEMI-ANN. FLOATING 12/31/2049
254,000 04/27/15 BUYIK 348 107.2900 0 272,517 272,517 0

226373AK4 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTWOOD
SEMI-ANN. 6.250% 04/01/2023
68,000 04/27/15 BUYIK 349 103.5000 0 70,380 70,380 0

228189AB2 CROWN AMERICAS LLC / CROWN AMERICAS CAPITAL CORP
SEMI-ANN. 4.500% 01/15/2023
156,000 04/27/15 BUYIK 350 101.8750 0 158,925 158,925 0

12646RAB1 CST BRANDS INC CALLABLE NOTES FIXED 5% 01/MAY/2023
SEMI-ANN. 5.000% 05/01/2023
15,000 04/27/15 BUYIK 310 103.0000 0 15,450 15,450 0

23918KAQ1 DAVITA HEALTHCARE PARTNERS INC CALLABLE NOTES
SEMI-ANN. 5.125% 07/15/2024
139,000 04/27/15 BUYIK 352 102.2500 0 142,128 142,128 0

23918KAR9 DAVITA HEALTHCARE PARTNERS INC CALLABLE NOTES
SEMI-ANN. 5.000% 05/01/2025
103,000 04/27/15 BUYIK 353 100.8750 0 103,901 103,901 0

242370AD6 DEAN FOODS CO CALLABLE NOTES FIXED 6.5%
SEMI-ANN. 6.500% 03/15/2023
115,000 04/27/15 BUYIK 354 103.2500 0 118,738 118,738 0

247916AD1 DENBURY RESOURCES INC CALLABLE NOTES FIXED 5.5%
SEMI-ANN. 5.500% 05/01/2022
209,000 04/27/15 BUYIK 355 95.0000 0 198,550 198,550 0

252603AA3 DIAMOND FOODS INC CALLABLE NOTES FIXED 7%
SEMI-ANN. 7.000% 03/15/2019
127,000 04/27/15 BUYIK 356 103.5000 0 131,445 131,445 0
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25470XAB1 DISH DBS CORP CALLABLE NOTES FIXED 7.875%
SEMI-ANN. 7.875% 09/01/2019
450,000 04/27/15 BUYIK 357 113.3750 0 510,188 510,188 0

30706VAA3 DOLLAR TREE INC CALLABLE NOTES FIXED 5.75%
SEMI-ANN. 5.750% 03/01/2023
35,000 04/27/15 BUYIK 378 105.3750 0 36,881 36,881 0

23331ABE8 DR HORTON INC CALLABLE NOTES FIXED 4.375%
SEMI-ANN. 4.375% 09/15/2022
77,000 04/27/15 BUYIK 351 101.0000 0 77,770 77,770 0

26817RAF5 DYNEGY INC CALLABLE NOTES FIXED 6.75% 01/NOV/2019
SEMI-ANN. 6.750% 11/01/2019
225,000 04/27/15 BUYIK 359 104.5000 0 235,125 235,125 0

26817RAG3 DYNEGY INC CALLABLE NOTES FIXED 7.375% 01/NOV/2022
SEMI-ANN. 7.375% 11/01/2022
135,000 04/27/15 BUYIK 360 106.5000 0 143,775 143,775 0

269246BM5 E*TRADE FINANCIAL CORP CALLABLE NOTES FIXED 4.625%
SEMI-ANN. 4.625% 09/15/2023
24,000 04/27/15 BUYIK 362 102.3750 0 24,570 24,570 0

269246BL7 E*TRADE FINANCIAL CORP CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 11/15/2022
56,000 04/27/15 BUYIK 361 106.2500 0 59,500 59,500 0

29271LAC8 ENDO FINANCE LLC / ENDO FINCO INC CALLABLE NOTES
SEMI-ANN. FLOATING 12/15/2020
183,000 04/27/15 BUYIK 365 105.5000 0 193,065 193,065 0

29271LAD6 ENDO FINANCE LLC / ENDO FINCO INC CALLABLE NOTES
SEMI-ANN. FLOATING 01/15/2022
83,000 04/27/15 BUYIK 366 106.2500 0 88,188 88,188 0

29271LAE4 ENDO FINANCE LLC / ENDO FINCO INC CALLABLE NOTES
SEMI-ANN. 5.375% 01/15/2023
97,000 04/27/15 BUYIK 367 99.5000 0 96,515 96,515 0

29414DAA8 ENVISION HEALTHCARE CORP CALLABLE NOTES FIXED
SEMI-ANN. 5.125% 07/01/2022
118,000 04/27/15 BUYIK 368 103.2800 0 121,870 121,870 0

29977HAB6 EP ENERGY LLC / EP ENERGY FINANCE INC CALLABLE
SEMI-ANN. 9.375% 05/01/2020
242,000 04/27/15 BUYIK 371 107.0000 0 258,940 258,940 0
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29426LAC2 EPICOR SOFTWARE CORP CALLABLE NOTES FIXED 8.625%
SEMI-ANN. 8.625% 05/01/2019
244,000 04/27/15 BUYIK 369 104.5000 0 254,980 254,980 0

29444UAM8 EQUINIX INC CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 04/01/2023
230,000 04/27/15 BUYIK 370 104.0000 0 239,200 239,200 0

30066AAD7 EXAMWORKS GROUP INC CALLABLE NOTES FIXED 5.625%
SEMI-ANN. 5.625% 04/15/2023
124,000 04/27/15 BUYIK 373 103.0000 0 127,720 127,720 0

30066AAB1 EXAMWORKS GROUP INC CALLABLE NOTES FIXED 9%
SEMI-ANN. 9.000% 07/15/2019
318,000 04/27/15 BUYIK 372 106.1250 0 337,478 337,478 0

303109AA0 FAGE DAIRY INDUSTRY SA / FAGE USA DAIRY INDUSTRY
SEMI-ANN. 9.875% 02/01/2020
136,000 04/27/15 BUYIK 377 105.2500 0 143,140 143,140 0

31430QBB2 FELCOR LODGING LP CALLABLE NOTES FIXED 6.75%
SEMI-ANN. 6.750% 06/01/2019
65,000 04/27/15 BUYIK 379 103.8750 0 67,519 67,519 0

319963BJ2 FIRST DATA CORP CALLABLE NOTES FIXED 10.625%
FLOATING 06/15/2021

132,000 04/27/15 BUYIK 381 113.6250 0 149,985 149,985 0

319963BB9 FIRST DATA CORP CALLABLE NOTES FIXED 12.625%
SEMI-ANN. 12.625% 01/15/2021
454,000 04/27/15 BUYIK 380 118.2500 0 536,855 536,855 0

337932AC1 FIRSTENERGY CORP CALLABLE NOTES FIXED 7.375%
SEMI-ANN. 7.375% 11/15/2031
103,000 04/27/15 BUYIK 382 128.9464 0 132,815 132,815 0

33938EAS6 FLEXTRONICS INTERNATIONAL LTD CALLABLE NOTES FIXED
SEMI-ANN. 5.000% 02/15/2023
130,000 04/27/15 BUYIK 383 105.8390 0 137,591 137,591 0

30251GAH0 FMG RESOURCES AUGUST 2006 PTY LTD CALLABLE NOTES
SEMI-ANN. 8.250% 11/01/2019
94,000 04/27/15 BUYIK 374 88.2500 0 82,955 82,955 0

30251GAN7 FMG RESOURCES AUGUST 2006 PTY LTD CALLABLE NOTES
SEMI-ANN. 6.875% 04/01/2022
62,000 04/27/15 BUYIK 375 77.0000 0 47,740 47,740 0
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35687MAV9 FREESCALE SEMICONDUCTOR INC CALLABLE NOTES FIXED
SEMI-ANN. 10.750% 08/01/2020
82,000 04/27/15 BUYIK 384 108.2500 0 88,765 88,765 0

35906AAH1 FRONTIER COMMUNICATIONS CORP CALLABLE NOTES FIXED
SEMI-ANN. 8.500% 04/15/2020
47,000 04/27/15 BUYIK 385 111.5000 0 52,405 52,405 0

35906AAL2 FRONTIER COMMUNICATIONS CORP CALLABLE NOTES FIXED
SEMI-ANN. 9.250% 07/01/2021
106,000 04/27/15 BUYIK 386 114.0000 0 120,840 120,840 0

35906AAQ1 FRONTIER COMMUNICATIONS CORP CALLABLE NOTES FIXED
SEMI-ANN. 6.875% 01/15/2025
24,000 04/27/15 BUYIK 387 98.0000 0 23,520 23,520 0

302941AJ8 FTI CONSULTING INC CALLABLE NOTES FIXED 6.75%
SEMI-ANN. 6.750% 10/01/2020
80,000 04/27/15 BUYIK 376 105.2000 0 84,160 84,160 0

37045VAF7 GENERAL MOTORS CO CALLABLE NOTES FIXED 6.25%
SEMI-ANN. 6.250% 10/02/2043
218,000 04/27/15 BUYIK 393 123.6893 0 269,643 269,643 0

37045XAL0 GENERAL MOTORS FINANCIAL CO INC CALLABLE NOTES
SEMI-ANN. 4.250% 05/15/2023
74,000 04/27/15 BUYIK 394 105.0800 0 77,759 77,759 0

37045XAQ9 GENERAL MOTORS FINANCIAL CO INC CALLABLE NOTES
SEMI-ANN. 4.375% 09/25/2021
139,000 04/27/15 BUYIK 395 106.4010 0 147,897 147,897 0

36159RAG8 GEO GROUP INC/THE CALLABLE NOTES FIXED 5.125%
SEMI-ANN. 5.125% 04/01/2023
35,000 04/27/15 BUYIK 388 103.2500 0 36,138 36,138 0

361841AD1 GLP CAPITAL LP / GLP FINANCING II INC CALLABLE
SEMI-ANN. 4.875% 11/01/2020
127,000 04/27/15 BUYIK 389 102.8200 0 130,581 130,581 0

382550BD2 GOODYEAR TIRE & RUBBER CO/THE CALLABLE NOTES FIXED
SEMI-ANN. 6.500% 03/01/2021
201,000 04/27/15 BUYIK 396 106.2500 0 213,563 213,563 0

38869PAK0 GRAPHIC PACKAGING INTERNATIONAL INC CALLABLE NOTES
SEMI-ANN. 4.750% 04/15/2021
301,000 04/27/15 BUYIK 399 104.0000 0 313,040 313,040 0

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD496 PAGE 427
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

38869PAL8 GRAPHIC PACKAGING INTERNATIONAL INC CALLABLE NOTES
SEMI-ANN. 4.875% 11/15/2022
32,000 04/27/15 BUYIK 400 104.2500 0 33,360 33,360 0

398435AA5 GRIFOLS WORLDWIDE OPERATIONS LTD CALLABLE NOTES
SEMI-ANN. 5.250% 04/01/2022
200,000 04/27/15 BUYIK 401 102.5000 0 205,000 205,000 0

402635AD8 GULFPORT ENERGY CORP CALLABLE NOTES FIXED 6.625%
SEMI-ANN. 6.625% 05/01/2023

6,000 04/27/15 BUYIK 402 101.8750 0 6,113 6,113 0

40537QAB6 HALCON RESOURCES CORP CALLABLE NOTES FIXED 9.75%
SEMI-ANN. 9.750% 07/15/2020
183,000 04/27/15 BUYIK 411 81.0000 0 148,230 148,230 0

40412CAB7 HCA HOLDINGS INC CALLABLE NOTES FIXED 7.75%
SEMI-ANN. 7.750% 05/15/2021
44,000 04/27/15 BUYIK 408 106.6250 0 46,915 46,915 0

404119BM0 HCA INC CALLABLE NOTES FIXED 3.75% 15/MAR/2019 USD
SEMI-ANN. 3.750% 03/15/2019
91,000 04/27/15 BUYIK 403 102.8750 0 93,616 93,616 0

404119BR9 HCA INC CALLABLE NOTES FIXED 5.375% 01/FEB/2025
SEMI-ANN. 5.375% 02/01/2025
86,000 04/27/15 BUYIK 405 106.0000 0 91,160 91,160 0

404121AE5 HCA INC CALLABLE NOTES FIXED 5.875% 15/MAR/2022
SEMI-ANN. 5.875% 03/15/2022
35,000 04/27/15 BUYIK 407 112.5000 0 39,375 39,375 0

404119BN8 HCA INC CALLABLE NOTES FIXED 5% 15/MAR/2024 USD
SEMI-ANN. 5.000% 03/15/2024
80,000 04/27/15 BUYIK 404 107.5000 0 86,000 86,000 0

404121AD7 HCA INC CALLABLE NOTES FIXED 7.5% 15/FEB/2022 USD
SEMI-ANN. 7.500% 02/15/2022
221,000 04/27/15 BUYIK 406 117.6250 0 259,951 259,951 0

40415RAQ8 HD SUPPLY INC CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 12/15/2021
133,000 04/27/15 BUYIK 410 104.5000 0 138,985 138,985 0

40415RAP0 HD SUPPLY INC CALLABLE NOTES FIXED 7.5%
SEMI-ANN. 7.500% 07/15/2020
118,000 04/27/15 BUYIK 409 107.6250 0 126,998 126,998 0
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422704AD8 HECLA MINING CO CALLABLE NOTES FIXED 6.875%
SEMI-ANN. 6.875% 05/01/2021
304,000 04/27/15 BUYIK 412 90.5000 0 275,120 275,120 0

428040CP2 HERTZ CORP/THE CALLABLE NOTES FIXED 5.875%
SEMI-ANN. 5.875% 10/15/2020
71,000 04/27/15 BUYIK 413 101.7500 0 72,243 72,243 0

436440AF8 HOLOGIC INC CALLABLE NOTES FIXED 6.25% 01/AUG/2020
SEMI-ANN. 6.250% 08/01/2020
124,000 04/27/15 BUYIK 414 103.8750 0 128,805 128,805 0

446413AD8 HUNTINGTON INGALLS INDUSTRIES INC CALLABLE NOTES
SEMI-ANN. 7.125% 03/15/2021
192,000 04/27/15 BUYIK 416 107.3750 0 206,160 206,160 0

451102AX5 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES FINANCE
SEMI-ANN. 6.000% 08/01/2020
230,000 04/27/15 BUYIK 419 105.5000 0 242,650 242,650 0

451102BF3 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES FINANCE
SEMI-ANN. 5.875% 02/01/2022
68,000 04/27/15 BUYIK 420 103.5000 0 70,380 70,380 0

184502BL5 IHEARTCOMMUNICATIONS INC CALLABLE NOTES FIXED 9%
SEMI-ANN. 9.000% 12/15/2019
268,000 04/27/15 BUYIK 337 98.5000 0 263,980 263,980 0

449934AB4 IMS HEALTH INC CALLABLE NOTES FIXED 6% 01/NOV/2020
SEMI-ANN. 6.000% 11/01/2020
97,000 04/27/15 BUYIK 418 104.2500 0 101,123 101,123 0

44986UAA7 INEOS GROUP HOLDINGS SA CALLABLE NOTES FIXED
SEMI-ANN. 6.125% 08/15/2018
298,000 04/27/15 BUYIK 417 102.5200 0 305,510 305,510 0

45672NAA9 INFOR US INC CALLABLE NOTES FIXED 11.5%
SEMI-ANN. 11.500% 07/15/2018
41,000 04/27/15 BUYIK 421 108.0000 0 44,280 44,280 0

45672NAD3 INFOR US INC CALLABLE NOTES FIXED 6.5% 15/MAY/2022
SEMI-ANN. 6.500% 05/15/2022
162,000 04/27/15 BUYIK 422 102.7500 0 166,455 166,455 0

456837AF0 ING GROEP NV CALLABLE NOTES VARIABLE USD 1000
SEMI-ANN. FLOATING 12/31/2049
266,000 04/27/15 BUYIK 423 99.7500 0 265,335 265,335 0
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45824TAP0 INTELSAT JACKSON HOLDINGS SA CALLABLE BOND FIXED
SEMI-ANN. 5.500% 08/01/2023
150,000 04/27/15 BUYIK 427 94.5000 0 141,750 141,750 0

45824TAC9 INTELSAT JACKSON HOLDINGS SA CALLABLE NOTES FIXED
SEMI-ANN. 7.250% 10/15/2020
283,000 04/27/15 BUYIK 425 102.5000 0 290,075 290,075 0

45824TAG0 INTELSAT JACKSON HOLDINGS SA CALLABLE NOTES FIXED
SEMI-ANN. 7.500% 04/01/2021
142,000 04/27/15 BUYIK 426 102.5000 0 145,550 145,550 0

458204AP9 INTELSAT LUXEMBOURG SA CALLABLE BOND FIXED 7.75%
SEMI-ANN. 7.750% 06/01/2021
77,000 04/27/15 BUYIK 424 91.5000 0 70,455 70,455 0

45840JAC1 INTERACTIVE DATA CORP CALLABLE NOTES FIXED 5.875%
SEMI-ANN. 5.875% 04/15/2019
133,000 04/27/15 BUYIK 428 101.0000 0 134,330 134,330 0

459745GC3 INTERNATIONAL LEASE FINANCE CORP CALLABLE NOTES
SEMI-ANN. 7.125% 09/01/2018
174,000 04/27/15 BUYIK 429 113.5000 0 197,490 197,490 0

459745GL3 INTERNATIONAL LEASE FINANCE CORP NOTES FIXED
SEMI-ANN. 5.875% 04/01/2019
186,000 04/27/15 BUYIK 430 109.5000 0 203,670 203,670 0

459745GN9 INTERNATIONAL LEASE FINANCE CORP NOTES FIXED
SEMI-ANN. 5.875% 08/15/2022
112,000 04/27/15 BUYIK 431 113.2500 0 126,840 126,840 0

47232MAA0 JEFFERIES FINANCE LLC / JFIN CO-ISSUER CORP
SEMI-ANN. 7.375% 04/01/2020
265,000 04/27/15 BUYIK 432 98.5000 0 261,025 261,025 0

48207LAA1 JUPITER RESOURCES INC CALLABLE NOTES FIXED 8.5%
SEMI-ANN. 8.500% 10/01/2022
139,000 04/27/15 BUYIK 433 85.0000 0 118,150 118,150 0

442488BR2 K HOVNANIAN ENTERPRISES INC CALLABLE NOTES FIXED
SEMI-ANN. 7.250% 10/15/2020
201,000 04/27/15 BUYIK 415 105.5000 0 212,055 212,055 0

48666KAN9 KB HOME CALLABLE NOTES FIXED 7.25% 15/JUN/2018 USD
SEMI-ANN. 7.250% 06/15/2018
121,000 04/27/15 BUYIK 435 108.2500 0 130,983 130,983 0
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48244BAC4 KCG HOLDINGS INC CALLABLE NOTES FIXED 6.875%
SEMI-ANN. 6.875% 03/15/2020
159,000 04/27/15 BUYIK 434 95.7500 0 152,243 152,243 0

492914AS5 KEY ENERGY SERVICES INC CALLABLE NOTES FIXED 6.75%
SEMI-ANN. 6.750% 03/01/2021
211,000 04/27/15 BUYIK 436 67.5000 0 142,425 142,425 0

28368EAD8 KINDER MORGAN INC/DE CALLABLE MEDIUM TERM NOTE
SEMI-ANN. 7.800% 08/01/2031
56,000 04/27/15 BUYIK 363 122.2158 0 68,441 68,441 0

28368EAE6 KINDER MORGAN INC/DE CALLABLE MEDIUM TERM NOTE
SEMI-ANN. 7.750% 01/15/2032
104,000 04/27/15 BUYIK 364 122.7975 0 127,709 127,709 0

513075BH3 LAMAR MEDIA CORP CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 01/15/2024
74,000 04/27/15 BUYIK 438 105.0000 0 77,700 77,700 0

52471TAB3 LEGACY RESERVES LP / LEGACY RESERVES FINANCE CORP
SEMI-ANN. 8.000% 12/01/2020
248,000 04/27/15 BUYIK 439 86.5000 0 214,520 214,520 0

52471TAD9 LEGACY RESERVES LP / LEGACY RESERVES FINANCE CORP
SEMI-ANN. 6.625% 12/01/2021
47,000 04/27/15 BUYIK 440 83.7700 0 39,372 39,372 0

527298AY9 LEVEL 3 FINANCING INC CALLABLE NOTES FIXED 6.125%
SEMI-ANN. 6.125% 01/15/2021
207,000 04/27/15 BUYIK 441 105.8750 0 219,161 219,161 0

53079EAN4 LIBERTY MUTUAL GROUP INC CALLABLE BOND FIXED 7.8%
SEMI-ANN. 7.800% 03/07/2087
37,000 04/27/15 BUYIK 442 124.1000 0 45,917 45,917 0

536022AC0 LINN ENERGY LLC / LINN ENERGY FINANCE CORP
SEMI-ANN. 8.625% 04/15/2020
127,000 04/27/15 BUYIK 443 90.5000 0 114,935 114,935 0

501889AB5 LKQ CORP CALLABLE NOTES FIXED 4.75% 15/MAY/2023
SEMI-ANN. 4.750% 05/15/2023
68,000 04/27/15 BUYIK 437 99.0000 0 67,320 67,320 0

539439AG4 LLOYDS BANKING GROUP PLC CALLABLE BOND VARIABLE
QUARTERLY FLOATING 12/31/2049
200,000 04/27/15 BUYIK 445 107.0000 0 214,000 214,000 0

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD496 PAGE 431
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

539439AC3 LLOYDS BANKING GROUP PLC CALLABLE NOTES VARIABLE
SEMI-ANN. FLOATING 12/31/2049
200,000 04/27/15 BUYIK 444 113.5000 0 227,000 227,000 0

55181XAA0 LYNX II CORP CALLABLE NOTES FIXED 6.375%
SEMI-ANN. 6.375% 04/15/2023
200,000 04/27/15 BUYIK 446 105.7500 0 211,500 211,500 0

561233AA5 MALLINCKRODT INTERNATIONAL FINANCE SA /
SEMI-ANN. 5.750% 08/01/2022
130,000 04/27/15 BUYIK 451 104.0950 0 135,324 135,324 0

561233AC1 MALLINCKRODT INTERNATIONAL FINANCE SA /
SEMI-ANN. 5.500% 04/15/2025
18,000 04/27/15 BUYIK 452 102.7500 0 18,495 18,495 0

563571AH1 MANITOWOC CO INC/THE CALLABLE NOTES FIXED 8.5%
SEMI-ANN. 8.500% 11/01/2020
132,000 04/27/15 BUYIK 453 107.0000 0 141,240 141,240 0

570506AR6 MARKWEST ENERGY PARTNERS LP / MARKWEST ENERGY
SEMI-ANN. 4.500% 07/15/2023
68,000 04/27/15 BUYIK 454 101.7500 0 69,190 69,190 0

570506AS4 MARKWEST ENERGY PARTNERS LP / MARKWEST ENERGY
SEMI-ANN. 4.875% 12/01/2024
174,000 04/27/15 BUYIK 455 104.2300 0 181,360 181,360 0

574599BG0 MASCO CORP CALLABLE BOND FIXED 7.125% 15/MAR/2020
SEMI-ANN. 7.125% 03/15/2020
89,000 04/27/15 BUYIK 456 117.2500 0 104,353 104,353 0

575385AA7 MASONITE INTERNATIONAL CORP CALLABLE NOTES FIXED
SEMI-ANN. 5.625% 03/15/2023
130,000 04/27/15 BUYIK 457 104.5000 0 135,850 135,850 0

579489AG0 MCCLATCHY CO/THE CALLABLE NOTES FIXED 9%
SEMI-ANN. 9.000% 12/15/2022
130,000 04/27/15 BUYIK 458 97.2500 0 126,425 126,425 0

584045AC2 MEDASSETS INC CALLABLE NOTES FIXED 8% 15/NOV/2018
SEMI-ANN. 8.000% 11/15/2018
71,000 04/27/15 BUYIK 459 104.2500 0 74,018 74,018 0

586049AB4 MEMORIAL PRODUCTION PARTNERS LP / MEMORIAL
SEMI-ANN. 7.625% 05/01/2021
189,000 04/27/15 BUYIK 460 97.5000 0 184,275 184,275 0
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586049AD0 MEMORIAL PRODUCTION PARTNERS LP / MEMORIAL
SEMI-ANN. 6.875% 08/01/2022
115,000 04/27/15 BUYIK 461 93.7300 0 107,790 107,790 0

552953BW0 MGM RESORTS INTERNATIONAL CALLABLE NOTES FIXED
SEMI-ANN. 8.625% 02/01/2019
91,000 04/27/15 BUYIK 447 115.4000 0 105,014 105,014 0

552953CC3 MGM RESORTS INTERNATIONAL CALLABLE NOTES FIXED 6%
SEMI-ANN. 6.000% 03/15/2023
124,000 04/27/15 BUYIK 448 104.1250 0 129,115 129,115 0

594082AA7 MICHAELS FINCO HOLDINGS LLC / MICHAELS FINCO INC
SEMI-ANN. FLOATING 08/01/2018
15,000 04/27/15 BUYIK 462 102.1250 0 15,319 15,319 0

594087AT5 MICHAELS STORES INC CALLABLE NOTES FIXED 5.875%
SEMI-ANN. 5.875% 12/15/2020
159,000 04/27/15 BUYIK 463 103.7500 0 164,963 164,963 0

59804VAB1 MIDSTATES PETROLEUM CO INC / MIDSTATES PETROLEUM
SEMI-ANN. 10.750% 10/01/2020
563,000 04/27/15 BUYIK 464 56.5000 0 318,095 318,095 0

553331AA7 MPH ACQUISITION HOLDINGS LLC CALLABLE NOTES FIXED
SEMI-ANN. 6.625% 04/01/2022
177,000 04/27/15 BUYIK 449 105.7500 0 187,178 187,178 0

55354GAA8 MSCI INC CALLABLE NOTES FIXED 5.25% 15/NOV/2024
SEMI-ANN. 5.250% 11/15/2024
32,000 04/27/15 BUYIK 450 104.2500 0 33,360 33,360 0

62704PAF0 MURRAY ENERGY CORP CALLABLE NOTES FIXED 11.25%
SEMI-ANN. 11.250% 04/15/2021
162,000 04/27/15 BUYIK 466 100.6250 0 163,013 163,013 0

63902MAC2 NATURAL RESOURCE PARTNERS LP / NRP FINANCE CORP
SEMI-ANN. 9.125% 10/01/2018
139,000 04/27/15 BUYIK 472 97.0000 0 134,830 134,830 0

78442FER5 NAVIENT CORP CALLABLE MEDIUM TERM NOTE FIXED 5.5%
SEMI-ANN. 5.500% 01/15/2019
162,000 04/27/15 BUYIK 513 102.0000 0 165,240 165,240 0

78442FEJ3 NAVIENT CORP CALLABLE MEDIUM TERM NOTE FIXED 8%
SEMI-ANN. 8.000% 03/25/2020
389,000 04/27/15 BUYIK 512 111.1500 0 432,374 432,374 0
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63938MAD8 NAVIOS MARITIME ACQUISITION CORP / NAVIOS
SEMI-ANN. 8.125% 11/15/2021
195,000 04/27/15 BUYIK 474 102.0000 0 198,900 198,900 0

639365AG0 NAVIOS MARITIME HOLDINGS INC / NAVIOS MARITIME
SEMI-ANN. 7.375% 01/15/2022
148,000 04/27/15 BUYIK 473 92.5000 0 136,900 136,900 0

62886EAR9 NCR CORP CALLABLE NOTES FIXED 5.875% 15/DEC/2021
SEMI-ANN. 5.875% 12/15/2021
145,000 04/27/15 BUYIK 467 103.5000 0 150,075 150,075 0

62886EAS7 NCR CORP CALLABLE NOTES FIXED 6.375% 15/DEC/2023
SEMI-ANN. 6.375% 12/15/2023
38,000 04/27/15 BUYIK 468 105.0000 0 39,900 39,900 0

64110LAH9 NETFLIX INC CALLABLE NOTES FIXED 5.5% 15/FEB/2022
SEMI-ANN. 5.500% 02/15/2022
142,000 04/27/15 BUYIK 475 106.2500 0 150,875 150,875 0

66977WAN9 NOVA CHEMICALS CORP CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 08/01/2023
142,000 04/27/15 BUYIK 476 105.0000 0 149,100 149,100 0

629377BW1 NRG ENERGY INC CALLABLE NOTES FIXED 6.25%
SEMI-ANN. 6.250% 07/15/2022
372,000 04/27/15 BUYIK 469 104.5500 0 388,926 388,926 0

62943WAA7 NRG YIELD OPERATING LLC CALLABLE NOTES FIXED
SEMI-ANN. 5.375% 08/15/2024
201,000 04/27/15 BUYIK 470 104.2500 0 209,543 209,543 0

67054LAC1 NUMERICABLE-SFR SAS CALLABLE BOND FIXED 6.25%
SEMI-ANN. 6.250% 05/15/2024
200,000 04/27/15 BUYIK 478 102.7500 0 205,500 205,500 0

67054LAA5 NUMERICABLE-SFR SAS CALLABLE NOTES FIXED 4.875%
SEMI-ANN. 4.875% 05/15/2019
200,000 04/27/15 BUYIK 477 101.0000 0 202,000 202,000 0

62947QAM0 NXP BV / NXP FUNDING LLC CALLABLE NOTES FIXED
SEMI-ANN. 5.750% 02/15/2021
248,000 04/27/15 BUYIK 471 106.7500 0 264,740 264,740 0

674215AD0 OASIS PETROLEUM INC CALLABLE NOTES FIXED 6.5%
SEMI-ANN. 6.500% 11/01/2021
145,000 04/27/15 BUYIK 479 100.5620 0 145,815 145,815 0
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674215AG3 OASIS PETROLEUM INC CALLABLE NOTES FIXED 6.875%
SEMI-ANN. 6.875% 03/15/2022
266,000 04/27/15 BUYIK 480 102.5000 0 272,650 272,650 0

676253AJ6 OFFSHORE GROUP INVESTMENT LTD CALLABLE NOTES FIXED
SEMI-ANN. 7.500% 11/01/2019
268,000 04/27/15 BUYIK 481 65.5000 0 175,540 175,540 0

681904AS7 OMNICARE INC CALLABLE NOTES FIXED 4.75%
SEMI-ANN. 4.750% 12/01/2022
159,000 04/27/15 BUYIK 482 107.2500 0 170,528 170,528 0

690872AA4 OWENS-BROCKWAY GLASS CONTAINER INC CALLABLE NOTES
SEMI-ANN. 5.000% 01/15/2022
91,000 04/27/15 BUYIK 484 103.7500 0 94,413 94,413 0

690768BF2 OWENS-ILLINOIS INC BOND FIXED 7.8% 15/MAY/2018 USD
SEMI-ANN. 7.800% 05/15/2018
127,000 04/27/15 BUYIK 483 113.2500 0 143,828 143,828 0

69419BAA3 PACIFIC DRILLING SA CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 06/01/2020
413,000 04/27/15 BUYIK 486 85.5000 0 353,115 353,115 0

695459AF4 PAETEC HOLDING CORP CALLABLE NOTES FIXED 9.875%
SEMI-ANN. 9.875% 12/01/2018
117,000 04/27/15 BUYIK 487 105.2100 0 123,096 123,096 0

69888PAB2 PAR PHARMACEUTICAL COS INC CALLABLE NOTES FIXED
SEMI-ANN. 7.375% 10/15/2020
94,000 04/27/15 BUYIK 488 106.9000 0 100,486 100,486 0

702150AB9 PARTY CITY HOLDINGS INC CALLABLE NOTES FIXED
SEMI-ANN. 8.875% 08/01/2020
268,000 04/27/15 BUYIK 489 108.2500 0 290,110 290,110 0

69323VAB2 PC NEXTCO HOLDINGS LLC / PC NEXTCO FINANCE INC
SEMI-ANN. FLOATING 08/15/2019
38,000 04/27/15 BUYIK 485 102.0600 0 38,783 38,783 0

71535PAC3 PERSTORP HOLDING AB CALLABLE NOTES FIXED 11%
SEMI-ANN. 11.000% 08/15/2017
200,000 04/27/15 BUYIK 490 105.0000 0 210,000 210,000 0

716016AC4 PETCO ANIMAL SUPPLIES INC CALLABLE NOTES FIXED
SEMI-ANN. 9.250% 12/01/2018
49,000 04/27/15 BUYIK 491 104.7500 0 51,328 51,328 0
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74022DAJ9 PRECISION DRILLING CORP CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 11/15/2024
56,000 04/27/15 BUYIK 492 86.5000 0 48,440 48,440 0

74927PAA7 RBS CAPITAL TRUST II CALLABLE BOND VARIABLE USD
SEMI-ANN. FLOATING 12/31/2049
118,000 04/27/15 BUYIK 493 113.5000 0 133,930 133,930 0

75606DAC5 REALOGY GROUP LLC / REALOGY CO-ISSUER CORP
SEMI-ANN. 5.250% 12/01/2021
112,000 04/27/15 BUYIK 495 102.5000 0 114,800 114,800 0

75886AAF5 REGENCY ENERGY PARTNERS LP / REGENCY ENERGY
SEMI-ANN. 6.500% 07/15/2021
83,000 04/27/15 BUYIK 496 105.7500 0 87,773 87,773 0

761519BD8 REVLON CONSUMER PRODUCTS CORP CALLABLE NOTES FIXED
SEMI-ANN. FLOATING 02/15/2021
133,000 04/27/15 BUYIK 497 100.2500 0 133,333 133,333 0

761735AH2 REYNOLDS GROUP ISSUER INC / REYNOLDS GROUP ISSUER
SEMI-ANN. 9.875% 08/15/2019
237,000 04/27/15 BUYIK 498 107.0000 0 253,590 253,590 0

761735AP4 REYNOLDS GROUP ISSUER INC / REYNOLDS GROUP ISSUER
SEMI-ANN. 5.750% 10/15/2020
80,000 04/27/15 BUYIK 499 104.5000 0 83,600 83,600 0

762760AB2 RICE ENERGY INC CALLABLE NOTES FIXED 6.25%
SEMI-ANN. 6.250% 05/01/2022
145,000 04/27/15 BUYIK 500 101.0000 0 146,450 146,450 0

767754CH5 RITE AID CORP CALLABLE NOTES FIXED 6.125%
SEMI-ANN. 6.125% 04/01/2023
71,000 04/27/15 BUYIK 502 103.7500 0 73,663 73,663 0

767754CD4 RITE AID CORP CALLABLE NOTES FIXED 9.25%
SEMI-ANN. 9.250% 03/15/2020
130,000 04/27/15 BUYIK 501 110.5000 0 143,650 143,650 0

776361AC1 ROOFING SUPPLY GROUP LLC / ROOFING SUPPLY FINANCE
SEMI-ANN. 10.000% 06/01/2020
118,000 04/27/15 BUYIK 503 101.0000 0 119,180 119,180 0

779270AG2 ROUNDY'S SUPERMARKETS INC CALLABLE NOTES FIXED
SEMI-ANN. 10.250% 12/15/2020
165,000 04/27/15 BUYIK 504 89.0000 0 146,850 146,850 0
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780099CE5 ROYAL BANK OF SCOTLAND GROUP PLC BOND FIXED 6.125%
SEMI-ANN. 6.125% 12/15/2022
94,000 04/27/15 BUYIK 505 112.0403 0 105,318 105,318 0

780153AR3 ROYAL CARIBBEAN CRUISES LTD BOND FIXED 7.25%
SEMI-ANN. 7.250% 06/15/2016
30,000 04/27/15 BUYIK 507 106.2500 0 31,875 31,875 0

780153AG7 ROYAL CARIBBEAN CRUISES LTD BOND FIXED 7.5%
SEMI-ANN. 7.500% 10/15/2027
94,000 04/27/15 BUYIK 506 117.5000 0 110,450 110,450 0

780153AU6 ROYAL CARIBBEAN CRUISES LTD CALLABLE NOTES FIXED
SEMI-ANN. 5.250% 11/15/2022
236,000 04/27/15 BUYIK 508 107.0000 0 252,520 252,520 0

257867BB6 RR DONNELLEY & SONS CO CALLABLE NOTES FIXED 6%
SEMI-ANN. 6.000% 04/01/2024
156,000 04/27/15 BUYIK 358 103.2500 0 161,070 161,070 0

74978DAA2 RR DONNELLEY & SONS CO CALLABLE NOTES FIXED 7.875%
SEMI-ANN. 7.875% 03/15/2021
156,000 04/27/15 BUYIK 494 114.7500 0 179,010 179,010 0

785592AE6 SABINE PASS LIQUEFACTION LLC CALLABLE NOTES FIXED
SEMI-ANN. FLOATING 02/01/2021
581,000 04/27/15 BUYIK 515 103.0000 0 598,430 598,430 0

785592AH9 SABINE PASS LIQUEFACTION LLC CALLABLE NOTES FIXED
SEMI-ANN. 6.250% 03/15/2022
209,000 04/27/15 BUYIK 516 105.2500 0 219,973 219,973 0

80626PAA8 SCHAEFFLER HOLDING FINANCE BV CALLABLE BOND FIXED
SEMI-ANN. FLOATING 08/15/2018
289,000 04/27/15 BUYIK 517 104.3750 0 301,644 301,644 0

80874YAT7 SCIENTIFIC GAMES INTERNATIONAL INC CALLABLE NOTES
SEMI-ANN. 10.000% 12/01/2022
268,000 04/27/15 BUYIK 518 94.0000 0 251,920 251,920 0

81211KAU4 SEALED AIR CORP CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 04/01/2023
142,000 04/27/15 BUYIK 520 105.0000 0 149,100 149,100 0

81211KAR1 SEALED AIR CORP CALLABLE NOTES FIXED 8.375%
SEMI-ANN. 8.375% 09/15/2021
163,000 04/27/15 BUYIK 519 112.5000 0 183,375 183,375 0
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817565CB8 SERVICE CORP INTERNATIONAL/US CALLABLE NOTES FIXED
SEMI-ANN. 5.375% 05/15/2024
162,000 04/27/15 BUYIK 521 105.7500 0 171,315 171,315 0

81760NAR0 SERVICEMASTER CO LLC/THE CALLABLE NOTES FIXED 7%
SEMI-ANN. 7.000% 08/15/2020
57,000 04/27/15 BUYIK 522 106.5000 0 60,705 60,705 0

78412FAP9 SESI LLC CALLABLE NOTES FIXED 7.125% 15/DEC/2021
SEMI-ANN. 7.125% 12/15/2021
130,000 04/27/15 BUYIK 510 104.0000 0 135,200 135,200 0

818097AB3 SEVENTY SEVEN ENERGY INC CALLABLE NOTES FIXED 6.5%
SEMI-ANN. 6.500% 07/15/2022
233,000 04/27/15 BUYIK 523 53.0000 0 123,490 123,490 0

165258AB0 SEVENTY SEVEN OPERATING LLC CALLABLE NOTES FIXED
SEMI-ANN. 6.625% 11/15/2019
92,000 04/27/15 BUYIK 331 79.0000 0 72,680 72,680 0

82459AAC5 SHINGLE SPRINGS TRIBAL GAMING AUTHORITY CALLABLE
SEMI-ANN. 9.750% 09/01/2021
124,000 04/27/15 BUYIK 524 112.7500 0 139,810 139,810 0

82967NAJ7 SIRIUS XM RADIO INC CALLABLE NOTES FIXED 4.25%
SEMI-ANN. 4.250% 05/15/2020
30,000 04/27/15 BUYIK 525 99.7500 0 29,925 29,925 0

82967NAL2 SIRIUS XM RADIO INC CALLABLE NOTES FIXED 4.625%
SEMI-ANN. 4.625% 05/15/2023
47,000 04/27/15 BUYIK 526 97.5000 0 45,825 45,825 0

82967NAN8 SIRIUS XM RADIO INC CALLABLE NOTES FIXED 5.75%
SEMI-ANN. 5.750% 08/01/2021
180,000 04/27/15 BUYIK 527 104.7500 0 188,550 188,550 0

82967NAQ1 SIRIUS XM RADIO INC CALLABLE NOTES FIXED 5.875%
SEMI-ANN. 5.875% 10/01/2020
124,000 04/27/15 BUYIK 528 105.1250 0 130,355 130,355 0

78442FEH7 SLM CORP CALLABLE MEDIUM TERM NOTE FIXED 8.45%
SEMI-ANN. 8.450% 06/15/2018
124,000 04/27/15 BUYIK 511 111.8750 0 138,725 138,725 0

7846ELAB3 SPCM SA CALLABLE NOTES FIXED 6% 15/JAN/2022 USD
SEMI-ANN. 6.000% 01/15/2022
121,000 04/27/15 BUYIK 514 104.5000 0 126,445 126,445 0
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84762LAN5 SPECTRUM BRANDS INC CALLABLE NOTES FIXED 6.375%
SEMI-ANN. 6.375% 11/15/2020
121,000 04/27/15 BUYIK 529 106.5000 0 128,865 128,865 0

84762LAQ8 SPECTRUM BRANDS INC CALLABLE NOTES FIXED 6.625%
SEMI-ANN. 6.625% 11/15/2022
18,000 04/27/15 BUYIK 530 107.5000 0 19,350 19,350 0

847788AS5 SPEEDWAY MOTORSPORTS INC CALLABLE NOTES FIXED
SEMI-ANN. 5.125% 02/01/2023
118,000 04/27/15 BUYIK 531 101.1200 0 119,322 119,322 0

85172FAG4 SPRINGLEAF FINANCE CORP CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 12/15/2019
133,000 04/27/15 BUYIK 533 100.7500 0 133,998 133,998 0

85171RAA2 SPRINGLEAF FINANCE CORP MEDIUM TERM NOTE FIXED
SEMI-ANN. 6.900% 12/15/2017
122,000 04/27/15 BUYIK 532 106.8750 0 130,388 130,388 0

852060AG7 SPRINT CAPITAL CORP CALLABLE NOTES FIXED 6.9%
SEMI-ANN. 6.900% 05/01/2019
268,000 04/27/15 BUYIK 534 103.5000 0 277,380 277,380 0

852060AT9 SPRINT CAPITAL CORP CALLABLE NOTES FIXED 8.75%
SEMI-ANN. 8.750% 03/15/2032
121,000 04/27/15 BUYIK 535 103.5000 0 125,235 125,235 0

85207UAH8 SPRINT CORP CALLABLE NOTES FIXED 7.125%
SEMI-ANN. 7.125% 06/15/2024
77,000 04/27/15 BUYIK 540 97.5000 0 75,075 75,075 0

85207UAE5 SPRINT CORP CALLABLE NOTES FIXED 7.25% 15/SEP/2021
SEMI-ANN. 7.250% 09/15/2021
445,000 04/27/15 BUYIK 538 100.4375 0 446,947 446,947 0

85207UAF2 SPRINT CORP CALLABLE NOTES FIXED 7.875%
SEMI-ANN. 7.875% 09/15/2023
71,000 04/27/15 BUYIK 539 101.6250 0 72,154 72,154 0

852061AQ3 SPRINT NEXTEL CORP CALLABLE NOTES FIXED 7%
SEMI-ANN. 7.000% 03/01/2020
159,000 04/27/15 BUYIK 537 110.9690 0 176,441 176,441 0

852061AK6 SPRINT NEXTEL CORP CALLABLE NOTES FIXED 9%
SEMI-ANN. 9.000% 11/15/2018
242,000 04/27/15 BUYIK 536 114.8750 0 277,998 277,998 0
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85224CAB0 SQUARETWO FINANCIAL CORP CALLABLE NOTES FIXED
SEMI-ANN. 11.625% 04/01/2017
150,000 04/27/15 BUYIK 541 74.5000 0 111,750 111,750 0

85375CAW1 STANDARD PACIFIC CORP CALLABLE NOTES FIXED 10.75%
SEMI-ANN. 10.750% 09/15/2016
89,000 04/27/15 BUYIK 542 111.2500 0 99,013 99,013 0

85375CBB6 STANDARD PACIFIC CORP CALLABLE NOTES FIXED 8.375%
SEMI-ANN. 8.375% 01/15/2021
123,000 04/27/15 BUYIK 543 117.4000 0 144,402 144,402 0

858119BA7 STEEL DYNAMICS INC CALLABLE NOTES FIXED 5.125%
SEMI-ANN. 5.125% 10/01/2021
65,000 04/27/15 BUYIK 545 102.0010 0 66,301 66,301 0

858119AZ3 STEEL DYNAMICS INC CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 04/15/2023
100,000 04/27/15 BUYIK 544 102.5000 0 102,500 102,500 0

858119BB5 STEEL DYNAMICS INC CALLABLE NOTES FIXED 5.5%
SEMI-ANN. 5.500% 10/01/2024
44,000 04/27/15 BUYIK 546 103.2500 0 45,430 45,430 0

865033AB0 SUGARHOUSE HSP GAMING PROP MEZZ LP / SUGARHOUSE
SEMI-ANN. 6.375% 06/01/2021
205,000 04/27/15 BUYIK 547 95.5000 0 195,775 195,775 0

86614RAB3 SUMMIT MATERIALS LLC / SUMMIT MATERIALS FINANCE
SEMI-ANN. 10.500% 01/31/2020
64,000 04/27/15 BUYIK 548 110.2500 0 70,560 70,560 0

86614WAC0 SUMMIT MIDSTREAM HOLDINGS LLC / SUMMIT MIDSTREAM
SEMI-ANN. 5.500% 08/15/2022
56,000 04/27/15 BUYIK 549 95.5000 0 53,480 53,480 0

87264AAN5 T-MOBILE USA INC CALLABLE NOTES FIXED 6.375%
SEMI-ANN. 6.375% 03/01/2025
192,000 04/27/15 BUYIK 553 103.3750 0 198,480 198,480 0

87264AAL9 T-MOBILE USA INC CALLABLE NOTES FIXED 6.625%
SEMI-ANN. 6.625% 04/01/2023
168,000 04/27/15 BUYIK 552 104.5000 0 175,560 175,560 0

87612BAQ5 TARGA RESOURCES PARTNERS LP / TARGA RESOURCES
SEMI-ANN. 4.125% 11/15/2019
115,000 04/27/15 BUYIK 554 100.7500 0 115,863 115,863 0
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87901BAA0 TEEKAY OFFSHORE PARTNERS LP/TEEKAY OFFSHORE
QUARTERLY 6.000% 07/30/2019
156,000 04/27/15 BUYIK 555 90.0000 0 140,400 140,400 0

364725BA8 TEGNA INC CALLABLE BOND FIXED 5.125% 15/JUL/2020
SEMI-ANN. 5.125% 07/15/2020
103,000 04/27/15 BUYIK 391 104.7500 0 107,893 107,893 0

364725BE0 TEGNA INC CALLABLE NOTES FIXED 6.375% 15/OCT/2023
SEMI-ANN. 6.375% 10/15/2023
153,000 04/27/15 BUYIK 392 108.2550 0 165,630 165,630 0

87927YAA0 TELECOM ITALIA SPA CALLABLE NOTES FIXED 5.303%
SEMI-ANN. 5.303% 05/30/2024
200,000 04/27/15 BUYIK 556 106.0000 0 212,000 212,000 0

88033GCA6 TENET HEALTHCARE CORP CALLABLE BOND FIXED 4.375%
SEMI-ANN. 4.375% 10/01/2021
53,000 04/27/15 BUYIK 557 99.0000 0 52,470 52,470 0

87243QAB2 TENET HEALTHCARE CORP CALLABLE NOTES FIXED 6%
SEMI-ANN. 6.000% 10/01/2020
363,000 04/27/15 BUYIK 550 106.8750 0 387,956 387,956 0

88033GCE8 TENET HEALTHCARE CORP CALLABLE NOTES FIXED 8.125%
SEMI-ANN. 8.125% 04/01/2022
65,000 04/27/15 BUYIK 558 109.2500 0 71,013 71,013 0

88037EAJ0 TENNECO INC CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 12/15/2024
159,000 04/27/15 BUYIK 559 104.7500 0 166,553 166,553 0

88104LAA1 TERRAFORM POWER OPERATING LLC CALLABLE NOTES FIXED
SEMI-ANN. 5.875% 02/01/2023
53,000 04/27/15 BUYIK 560 104.7500 0 55,518 55,518 0

88160QAA1 TESORO LOGISTICS LP / TESORO LOGISTICS FINANCE
SEMI-ANN. 5.875% 10/01/2020
120,000 04/27/15 BUYIK 561 104.2500 0 125,100 125,100 0

87261QAA1 TMS INTERNATIONAL CORP CALLABLE NOTES FIXED 7.625%
SEMI-ANN. 7.625% 10/15/2021
274,000 04/27/15 BUYIK 551 99.7500 0 273,315 273,315 0

893647AW7 TRANSDIGM INC CALLABLE NOTES FIXED 6% 15/JUL/2022
SEMI-ANN. 6.000% 07/15/2022
130,000 04/27/15 BUYIK 562 101.3750 0 131,788 131,788 0
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893830BB4 TRANSOCEAN INC CALLABLE NOTES FIXED 6.375%
SEMI-ANN. FLOATING 12/15/2021
136,000 04/27/15 BUYIK 563 87.1250 0 118,490 118,490 0

899745AA1 TUNICA-BILOXI GAMING AUTHORITY CALLABLE NOTES
SEMI-ANN. 9.000% 11/15/2015
29,000 04/27/15 BUYIK 564 52.0000 0 15,080 15,080 0

903914AA7 ULTRA PETROLEUM CORP CALLABLE NOTES FIXED 5.75%
SEMI-ANN. 5.750% 12/15/2018
153,000 04/27/15 BUYIK 567 93.2500 0 142,673 142,673 0

903914AC3 ULTRA PETROLEUM CORP CALLABLE NOTES FIXED 6.125%
SEMI-ANN. 6.125% 10/01/2024
142,000 04/27/15 BUYIK 568 87.7500 0 124,605 124,605 0

78108AAE4 UNITED RENTALS NORTH AMERICA INC CALLABLE NOTES
SEMI-ANN. 8.250% 02/01/2021
58,000 04/27/15 BUYIK 509 108.7500 0 63,075 63,075 0

911365AX2 UNITED RENTALS NORTH AMERICA INC CALLABLE NOTES
SEMI-ANN. 6.125% 06/15/2023
124,000 04/27/15 BUYIK 569 105.2500 0 130,510 130,510 0

911365BC7 UNITED RENTALS NORTH AMERICA INC CALLABLE NOTES
SEMI-ANN. 4.625% 07/15/2023
133,000 04/27/15 BUYIK 570 102.2500 0 135,993 135,993 0

913364AB1 UNITYMEDIA HESSEN GMBH & CO KG / UNITYMEDIA NRW
SEMI-ANN. 5.500% 01/15/2023
298,000 04/27/15 BUYIK 571 105.2500 0 313,645 313,645 0

913364AD7 UNITYMEDIA HESSEN GMBH & CO KG / UNITYMEDIA NRW
SEMI-ANN. 5.000% 01/15/2025
200,000 04/27/15 BUYIK 572 101.0000 0 202,000 202,000 0

903293BD9 USG CORP CALLABLE NOTES FIXED 5.5% 01/MAR/2025 USD
SEMI-ANN. 5.500% 03/01/2025
21,000 04/27/15 BUYIK 566 104.5000 0 21,945 21,945 0

903293BC1 USG CORP CALLABLE NOTES FIXED 5.875% 01/NOV/2021
SEMI-ANN. 5.875% 11/01/2021
298,000 04/27/15 BUYIK 565 106.5000 0 317,370 317,370 0

91829KAA1 VALEANT PHARMACEUTICALS INTERNATIONAL CALLABLE
SEMI-ANN. 6.375% 10/15/2020
416,000 04/27/15 BUYIK 573 105.3750 0 438,360 438,360 0
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91911XAM6 VALEANT PHARMACEUTICALS INTERNATIONAL CALLABLE
SEMI-ANN. 7.000% 10/01/2020
118,000 04/27/15 BUYIK 575 104.8750 0 123,753 123,753 0

91831AAB7 VALEANT PHARMACEUTICALS INTERNATIONAL INC CALLABLE
SEMI-ANN. 5.875% 05/15/2023
35,000 04/27/15 BUYIK 574 102.7500 0 35,963 35,963 0

929160AS8 VULCAN MATERIALS CO CALLABLE NOTES FIXED 4.5%
SEMI-ANN. 4.500% 04/01/2025
118,000 04/27/15 BUYIK 577 101.8750 0 120,213 120,213 0

929160AR0 VULCAN MATERIALS CO CALLABLE NOTES FIXED 7.5%
SEMI-ANN. 7.500% 06/15/2021
181,000 04/27/15 BUYIK 576 120.4900 0 218,087 218,087 0

95081QAK0 WESCO DISTRIBUTION INC CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 12/15/2021
186,000 04/27/15 BUYIK 580 102.0000 0 189,720 189,720 0

960878AB2 WESTMORELAND COAL CO CALLABLE NOTES FIXED 8.75%
SEMI-ANN. 8.750% 01/01/2022
260,000 04/27/15 BUYIK 581 100.0000 0 260,000 260,000 0

96758GAB2 WIDEOPENWEST FINANCE LLC / WIDEOPENWEST CAPITAL
SEMI-ANN. 10.250% 07/15/2019
286,000 04/27/15 BUYIK 582 107.8750 0 308,523 308,523 0

96926JAA5 WILLIAM CARTER CO/THE CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 08/15/2021
71,000 04/27/15 BUYIK 583 103.6250 0 73,574 73,574 0

97314XAK0 WIND ACQUISITION FINANCE SA CALLABLE NOTES FIXED
SEMI-ANN. 7.375% 04/23/2021
275,000 04/27/15 BUYIK 584 102.7500 0 282,563 282,563 0

97381WAT1 WINDSTREAM CORP CALLABLE NOTES FIXED 7.75%
SEMI-ANN. 7.750% 10/01/2021
348,000 04/27/15 BUYIK 585 97.0000 0 337,560 337,560 0

92933BAF1 WMG ACQUISITION CORP CALLABLE NOTES FIXED 5.625%
SEMI-ANN. 5.625% 04/15/2022

3,000 04/27/15 BUYIK 579 100.7500 0 3,023 3,023 0

92933BAE4 WMG ACQUISITION CORP CALLABLE NOTES FIXED 6%
SEMI-ANN. 6.000% 01/15/2021
152,000 04/27/15 BUYIK 578 102.7500 0 156,180 156,180 0
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383909AE8 WR GRACE & CO-CONN CALLABLE NOTES FIXED 5.125%
SEMI-ANN. 5.125% 10/01/2021
130,000 04/27/15 BUYIK 397 105.0000 0 136,500 136,500 0

383909AF5 WR GRACE & CO-CONN CALLABLE NOTES FIXED 5.625%
SEMI-ANN. 5.625% 10/01/2024
38,000 04/27/15 BUYIK 398 108.0000 0 41,040 41,040 0

983130AT2 WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPITAL CORP
SEMI-ANN. 5.375% 03/15/2022
165,000 04/27/15 BUYIK 586 103.6250 0 170,981 170,981 0

------------------ ------------ ------------------ ------------------ ----------------
49,390,945 BROKER TOTAL 0 93,695,811 102,401,429 8,705,617
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BROKER 0800102 MEMO
--------------- ----

90262Y869 UBS MONEY SER SELECT PRIME PFD FD
MONTHLY VARIABLE 12/31/2049

88,222,135 06/01/15 BUY 1932 100.0000 0 88,222,135 88,222,135 0

00299AB14 A.R.T INTERNATIONAL INVESTORS (BVI) LTD.
5,500 12/31/14 BUY 676 1,000.0000 0 5,500,000 5,500,000 0

282999549 A.R.T INTERNATIONAL INVESTORS (BVI)-DP
1,500 01/30/15 BUY 721 1,000.0000 0 1,500,000 1,500,000 0

04399GL37 A.R.T INTL INVESTORS(BVI) - DP
500 04/30/15 BUY 933 1,000.0000 0 500,000 500,000 0

8B1783B ACRISURE LLC TLB 1LN DD FUNDED LX144572
SEMI-ANN. 0.000% 05/19/2022
16,923 05/14/15 BUY 720 96.7856 0 16,379 16,379 0

8B1771B ACRISURE LLC 1L TLB DD UNFUNDED
SEMI-ANN. 0.000% 05/19/2022
37,473 05/14/15 BUY 719 .0000 0 0 0 0

7B6188B ACRISURE TLB - FIRST LIEN LX144364
SEMI-ANN. 0.000% 04/29/2022
550,000 05/14/15 BUY 556 99.0000 0 544,500 544,500 0

(550,000)05/14/15 RBUY 717 99.0000 0 (544,500) (544,500) 0
495,604 05/14/15 RBBUY 718 99.0000 0 490,648 490,648 0

007996879 AEOLUS PROPERTY CASTROPHE KEYSTONE FD LP J15 DP
8,760 01/16/15 BUY 679 1,000.0000 0 8,760,000 8,760,000 0

B0R998210 AEOLUS PROPERTY CATASTROPHE KEYSTONE FUND LP
310 01/29/15 SELL 729 1,211.7340 0 310,210 375,892 65,682
124 02/17/15 SELL 808 1,214.9623 0 546,635 150,931 (395,704)
152 04/23/15 SELL 900 1,225.2739 0 668,268 186,081 (482,187)

00799VC12 AEOLUS PROPERTY CATASTROPHE KEYSTONE LP MY15 SUB
A/C

1,420 06/01/15 BUY 1019 1,000.0000 0 1,420,000 1,420,000 0

0AV99S302 AEOLUS PROPERTY CATASTROPHE LP MY14 SUB A/C -PILOT
105 01/29/15 SELL 728 1,178.2736 0 104,564 123,205 18,641
11 06/26/15 SELL 1026 1,185.0304 0 8,291 13,160 4,869
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8B4669B ALERE INC. (FKA IM US HOLDINGS, LLC) TERM LOAN
SEMI-ANN. 0.000% 06/15/2022
550,000 06/11/15 BUY 825 99.7500 0 548,625 548,625 0

016994444 ALL WEATHER@12%, LTD
12,000 07/01/14 BUY 4 1,000.0000 0 12,000,000 12,000,000 0

G02999632 ALLBLUE LIMITED
7,313 07/24/14 SELL 371 203.3932 0 1,350,000 1,487,333 137,333

020998D15 ALTAI CAPPRTOSLTD I DP
3,700 05/29/15 BUY 987 1,000.0000 0 3,700,000 3,700,000 0

02399XZ05 AMERICAN LANE QUANTITATIVE STRATEGIES LTD
4,140 05/29/15 BUY 975 1,000.0000 0 4,140,000 4,140,000 0

39193DB AMERICAN STOCK TRANS & TRST TL-LIE; LX130505 ZCP
SEMI-ANN. 0.000% 06/11/2020
300,000 06/12/15 BUY 839 99.8750 0 299,625 299,625 0

G04993567 AQR DELTA OFFSHORE FUND, L.P
14,000,000 07/31/14 BUY 7 1.0000 0 14,000,000 14,000,000 0
9,000,000 09/30/14 BUY 21 1.0000 0 9,000,000 9,000,000 0
4,000,000 10/31/14 BUY 29 1.0000 0 4,000,000 4,000,000 0
4,000,000 11/28/14 BUY 38 1.0000 0 4,000,000 4,000,000 0
4,000,000 12/31/14 BUY 41 1.0000 0 4,000,000 4,000,000 0
4,000,000 02/25/15 BUY 49 1.0000 0 4,000,000 4,000,000 0
4,000,000 03/23/15 BUY 57 1.0000 0 4,000,000 4,000,000 0

038995148 AQR GRP EL MASTER ACCOUNT LTD LTD PART USD
10,000,000 07/30/14 BUY 2 1.0000 0 10,000,000 10,000,000 0
10,000,000 08/29/14 SELL 6 1.0000 0 10,000,000 10,000,000 0

10,000 08/29/14 BUY 7 1,000.0000 0 10,000,000 10,000,000 0
7,702 09/30/14 BUY 11 1,038.7003 0 8,000,000 8,000,000 0
5,129 10/01/14 BUY 12 974.8160 0 5,000,000 5,000,000 0
5,069 11/03/14 BUY 21 986.3440 0 5,000,000 5,000,000 0
5,061 12/01/14 BUY 29 987.9462 0 5,000,000 5,000,000 0
5,111 02/24/15 BUY 40 978.3490 0 5,000,000 5,000,000 0
5,022 03/31/15 BUY 45 995.7176 0 5,000,000 5,000,000 0
5,477 04/28/15 BUY 46 985.9835 0 5,400,000 5,400,000 0

038994414 AQR STYLE PREMIA FUND LP LTD PART USD
3,000,000 07/30/14 BUY 2 1.0000 0 3,000,000 3,000,000 0
3,000,000 09/30/14 BUY 19 1.0000 0 3,000,000 3,000,000 0
1,000,000 10/31/14 BUY 28 1.0000 0 1,000,000 1,000,000 0
1,000,000 11/28/14 BUY 32 1.0000 0 1,000,000 1,000,000 0
1,000,000 12/31/14 BUY 38 1.0000 0 1,000,000 1,000,000 0
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FD496 PAGE 446
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

1,000,000 02/25/15 BUY 46 1.0000 0 1,000,000 1,000,000 0
1,000,000 03/23/15 BUY 53 1.0000 0 1,000,000 1,000,000 0

7B7022B ARIA ENERGY TLB - FIRST LIEN LX144351
SEMI-ANN. 0.000% 05/18/2022
400,000 05/18/15 BUY 580 99.0000 0 396,000 396,000 0

043999184 ART INTINV BVI LTD
595 02/27/15 BUY 811 1,008.6000 0 600,000 600,000 0

04399L963 ASCEND PARTNERS FUND II CL A SER 074 JAN 2014
OPEN-END FUND USD

306 03/06/15 SELL 797 179.8868 0 49,997 55,017 5,019

048999205 ATLAS ENCHANCED FUND LTD CL B MT
1,300 09/30/14 BUY 525 1,000.0000 0 1,300,000 1,300,000 0

00999LP34 ATLAS ENHANCED FD, LTD CL -B SERS 1
1,500 10/01/14 BUY 561 1,000.0000 0 1,500,000 1,500,000 0

049992126 ATLAS ENHANCED FUND LTD OPEN-END FUND USD
1,700 08/01/14 SELL 427 1,000.0000 0 1,700,000 1,700,000 0

04999B415 ATLAS ENHANCED FUND LTD. CL B SERIES 8-14
1,300 08/01/14 BUY 447 1,000.0000 0 1,300,000 1,300,000 0

04799R6R3 ATLAS ENHANCED FUND, LTD. CL B SERS 06-14 -DP
1,700 08/01/14 BUY 429 1,000.0000 0 1,700,000 1,700,000 0

048998231 ATLAS INSTITUTIONAL FUND, LTD
1,350 07/30/14 SELL 425 1,254.9505 0 1,350,000 1,694,183 344,183

YMZ4COM AUST 3YR BOND FUT BOND 15/DEC/2014 YMZ4 COMDTY
EXPIRES 12/15/2014 SIZE 100,000

26 12/11/14 CLLFUT 6815 AUD 110.8661 45 0 41,908 41,908
1 12/11/14 CLLFUT 6817 AUD 110.8968 2 0 1,637 1,637

916 12/11/14 CLLFUT 6819 AUD 110.9429 1,588 0 1,534,542 1,534,542
5 12/11/14 CLLFUT 6821 AUD 110.9583 9 0 8,440 8,440

YMU4COM AUST 3YR BOND FUT BOND 15/SEP/2014 YMU4 COMDTY
EXPIRES 09/15/2014 SIZE 100,000

948 09/12/14 CLLFUT 3529 AUD 109.1165 1,800 0 212,882 212,882

AUD COLL AUSTRALIAN DOLLAR
CASH COLLATERAL

0 07/01/14 INT - 1212 AUD .0000 0 0 0 0
0 07/01/14 INT 1214 AUD .0000 0 0 0 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

233 07/01/14 SELL 1220 AUD 1.0000 0 219 221 2
335 07/01/14 BUY 1222 AUD 1.0000 0 318 318 0
523 07/01/14 BUY 2263 AUD 1.0000 0 495 495 0

0 07/01/14 INT - 2535 AUD .0000 0 0 0 0
1,069 07/01/14 SHORT 2537 AUD 1.0000 0 1,013 1,013 0

1 07/08/14 BUY 448 AUD 1.0000 0 1 1 0
132,026 07/10/14 BUY 1357 AUD 1.0000 0 123,900 123,900 0

3,326 07/18/14 COVER 623 AUD 1.0000 0 3,114 3,120 (6)
1 07/18/14 BUY 625 AUD 1.0000 0 1 1 0
1 07/18/14 SELL 641 AUD 1.0000 0 1 1 0

2,335 07/28/14 COVER 3042 AUD 1.0000 0 2,193 2,196 (3)
2,335 07/28/14 SELL 71945 AUD 1.0000 0 2,161 2,196 35

0 08/01/14 INT - 2048 AUD .0000 0 0 0 0
197 08/01/14 SELL 2050 AUD 1.0000 0 185 184 (1)

0 08/01/14 INT 2052 AUD .0000 0 0 0 0
1,136 08/01/14 BUY 2070 AUD 1.0000 0 1,059 1,059 0

0 08/01/14 INT 2524 AUD .0000 0 0 0 0
537 08/01/14 BUY 2529 AUD 1.0000 0 501 501 0

0 08/01/14 INT - 3210 AUD .0000 0 0 0 0
1,041 08/01/14 SHORT 3226 AUD 1.0000 0 970 970 0
532 09/02/14 BUY 2778 AUD 1.0000 0 493 493 0

0 09/02/14 INT 2780 AUD .0000 0 0 0 0
0 09/02/14 INT - 3120 AUD .0000 0 0 0 0

378 09/02/14 SELL 3122 AUD 1.0000 0 352 351 (2)
0 09/02/14 INT 3124 AUD .0000 0 0 0 0

889 09/02/14 BUY 3126 AUD 1.0000 0 825 825 0
0 09/02/14 INT - 3904 AUD .0000 0 0 0 0

873 09/02/14 SHORT 3918 AUD 1.0000 0 810 810 0
13,692 09/12/14 COVER 3537 AUD 1.0000 0 12,476 12,382 94
15,806 09/16/14 SELL 3664 AUD 1.0000 0 14,270 14,269 (1)

516 10/01/14 BUY 3037 AUD 1.0000 0 450 450 0
0 10/01/14 INT 3039 AUD .0000 0 0 0 0

219 10/01/14 SELL 4180 AUD 1.0000 0 193 191 (2)
657 10/01/14 SHORT 4309 AUD 1.0000 0 572 572 0

0 10/01/14 INT - 4316 AUD .0000 0 0 0 0
536 11/03/14 BUY 3303 AUD 1.0000 0 467 467 0

0 11/03/14 INT 3305 AUD .0000 0 0 0 0
682 11/03/14 SHORT 4743 AUD 1.0000 0 594 594 0

0 11/03/14 INT - 4745 AUD .0000 0 0 0 0
1,860 11/03/14 BUY 5249 AUD 1.0000 0 1,619 1,619 0

0 11/03/14 INT 5251 AUD .0000 0 0 0 0
115,277 11/04/14 SELL 5320 AUD 1.0000 0 101,151 100,596 (555)
86,439 11/05/14 BUY 5375 AUD 1.0000 0 74,281 74,281 0

339,634 11/06/14 SELL 3349 AUD 1.0000 0 313,616 291,762 (21,854)
29,893 11/06/14 BUY 5426 AUD 1.0000 0 25,680 25,680 0

87 12/02/14 BUY 3554 AUD 1.0000 0 74 74 0
663 12/02/14 SHORT 5107 AUD 1.0000 0 560 560 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

98,070 12/12/14 SELL 6829 AUD 1.0000 0 81,284 80,898 (386)
87,519 12/18/14 SELL 7082 AUD 1.0000 0 72,423 71,403 (1,021)

203,896 12/19/14 SELL 7132 AUD 1.0000 0 168,727 166,165 (2,562)
58,283 12/24/14 SELL 7256 AUD 1.0000 0 48,157 47,241 (916)
2,929 01/02/15 BUY 7461 AUD 1.0000 0 2,379 2,379 0

0 01/02/15 INT 7470 AUD .0000 0 0 0 0
146,466 01/20/15 SELL 7920 AUD 1.0000 0 120,399 119,787 (612)
146,466 01/20/15 SELL 7973 AUD 1.0000 0 120,383 119,787 (596)
29,492 02/12/15 BUY 8480 AUD 1.0000 0 22,749 22,749 0
59,013 02/16/15 SELL 8537 AUD 1.0000 0 47,228 45,889 (1,339)

569 03/02/15 SHORT 6360 AUD 1.0000 0 443 443 0
0 03/02/15 INT - 6369 AUD .0000 0 0 0 0

4,944 03/17/15 SELL 9256 AUD 1.0000 0 3,907 3,764 (144)
27,795 03/17/15 SELL 9258 AUD 1.0000 0 21,969 21,162 (807)
9,732 03/17/15 SELL 9260 AUD 1.0000 0 7,692 7,409 (283)
589 05/01/15 SHORT 6987 AUD 1.0000 0 462 462 0
578 06/01/15 SHORT 7222 AUD 1.0000 0 440 440 0

054998893 AXONIC SPECIAL OPPORTUNITIES FUND 2014-1 LP
362,976 08/15/14 SELL 453 1.0000 0 362,976 362,976 0

0 01/29/15 SELL 812 1,054,078.9394 0 208,708 208,708 0
0 06/10/15 SELL 1049 1,077,874.9724 0 95,505 195,095 99,591
0 06/10/15 SELL 1050 1,076,935.0549 0 48,016 98,001 49,985
0 06/10/15 BUY 1055 .0000 0 195,095 195,095 0

8B0919B BASS PRO GROUP, LLC TLB - FIRST LIEN LX144858
SEMI-ANN. 0.000% 06/05/2022
500,000 05/29/15 BUY 692 100.2506 0 501,253 501,253 0

(500,000)05/29/15 RBUY 842 100.2506 0 (501,253) (501,253) 0
500,000 05/29/15 RBBUY 843 99.7500 0 498,750 498,750 0
500,000 06/22/15 SELL 906 100.0000 0 498,750 500,000 1,250

(500,000)06/22/15 RSELL 1029 100.0000 0 (498,750) (500,000) (1,250)
498,750 06/22/15 RBSELL 1030 99.9259 0 497,503 498,380 877

073992695 BBL COMMODITIES VALUE OFFSHORE FUND, LTD
2,480 05/29/15 BUY 994 1,000.0000 0 2,480,000 2,480,000 0

7B6187B BIOPLAN/ ARCADE (TRIPOLIS) TLB - FIRST LIEN
SEMI-ANN. 0.000% 09/13/2021
200,000 05/13/15 BUY 555 85.0000 0 170,000 170,000 0

8B9769B BOOT BARN INC TL 1ST LIEN
SEMI-ANN. 0.000% 06/24/2021
550,000 06/29/15 BUY 946 99.0000 0 544,500 544,500 0

101999787 BOSVALEN FEEDER FUND
3,000 11/03/14 BUY 625 1,000.0000 0 3,000,000 3,000,000 0

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD496 PAGE 449
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

906 02/02/15 BUY 765 993.8599 0 900,000 900,000 0
906 04/30/15 SELL 911 993.8599 0 900,000 900,000 0

05599A699 BOSVALEN FEEDER FUND FEB1 2015
906 04/30/15 BUY 912 993.8599 0 900,000 900,000 0

L12995848 BREVAN HOWARD MULTI-STRATEGY FUND LIMITED
2,554 08/13/14 SELL 482 127.4482 0 303,419 325,467 22,048
287 08/27/14 SELL 483 127.4503 0 34,080 36,557 2,477

2,554 11/13/14 SELL 648 129.2260 0 303,486 330,080 26,594
286 11/28/14 SELL 641 129.1649 0 34,014 36,978 2,963

2,555 02/12/15 SELL 806 134.2523 0 303,590 343,036 39,446
285 02/27/15 SELL 789 134.2520 0 33,909 38,315 4,406

2,557 05/15/15 SELL 997 132.3846 0 303,854 338,558 34,704
283 05/28/15 SELL 996 132.3683 0 33,649 37,487 3,839

GBP COLL BRITISH POUND STERLING
CASH COLLATERAL

0 07/01/14 INT - 2547 GBP .0000 0 0 0 0
3 07/01/14 SELL 2549 GBP 1.0000 0 5 6 0
1 07/08/14 BUY 452 GBP 1.0000 0 2 2 0

68,640 07/10/14 SHORT 1364 GBP 1.0000 0 117,453 117,453 0
52,171 07/18/14 COVER 633 GBP 1.0000 0 89,350 89,038 312

1 07/18/14 BUY 635 GBP 1.0000 0 2 2 0
1 07/18/14 SELL 647 GBP 1.0000 0 2 2 0
0 08/01/14 INT - 2060 GBP .0000 0 0 0 0

162 08/01/14 SHORT 2062 GBP 1.0000 0 273 273 0
0 08/01/14 INT - 3216 GBP .0000 0 0 0 0
2 08/01/14 SELL 3218 GBP 1.0000 0 4 4 0

56,226 08/26/14 BUY 2720 GBP 1.0000 0 93,206 93,206 0
0 09/02/14 INT - 3136 GBP .0000 0 0 0 0

256 09/02/14 SELL 3138 GBP 1.0000 0 426 423 (3)
18,762 09/16/14 SELL 3670 GBP 1.0000 0 30,997 30,427 (570)
33,605 09/19/14 BUY 3802 GBP 1.0000 0 54,813 54,813 0

152 10/01/14 SHORT 4188 GBP 1.0000 0 246 246 0
21,840 10/30/14 BUY 3273 GBP 1.0000 0 34,993 34,993 0

0 11/03/14 INT - 5257 GBP .0000 0 0 0 0
676 11/03/14 SHORT 5259 GBP 1.0000 0 1,080 1,080 0

720,359 11/06/14 SELL 3351 GBP 1.0000 0 1,179,434 1,145,552 (33,883)
22,921 11/17/14 BUY 5772 GBP 1.0000 0 35,869 35,869 0
14,381 11/21/14 BUY 3485 GBP 1.0000 0 22,546 22,546 0
60,658 12/15/14 SELL 6964 GBP 1.0000 0 95,178 94,720 (458)
2,403 12/16/14 BUY 3714 GBP 1.0000 0 3,780 3,780 0
9,810 12/18/14 SELL 3734 GBP 1.0000 0 15,538 15,339 (198)

471,970 12/18/14 SELL 7085 GBP 1.0000 0 740,744 737,996 (2,748)
50,160 12/18/14 BUY 7086 GBP 1.0000 0 78,433 78,433 0
1,350 12/19/14 BUY 3745 GBP 1.0000 0 2,111 2,111 0
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FD496 PAGE 450
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

64,950 12/19/14 BUY 7133 GBP 1.0000 0 101,556 101,556 0
49,200 12/19/14 BUY 7134 GBP 1.0000 0 76,929 76,929 0
2,340 12/24/14 SELL 3777 GBP 1.0000 0 3,705 3,639 (67)

112,580 12/24/14 SELL 7257 GBP 1.0000 0 176,569 175,062 (1,507)
15,840 12/24/14 BUY 7258 GBP 1.0000 0 24,631 24,631 0

0 12/31/14 SELL 3820 GBP 1.0000 0 0 0 0
540 01/20/15 SELL 3952 GBP 1.0000 0 851 820 (30)

77,940 01/20/15 BUY 7924 GBP 1.0000 0 118,406 118,406 0
77,940 01/20/15 BUY 7975 GBP 1.0000 0 118,406 118,406 0

124995291 BYBROOK CAPITAL FUND LIMITED
2,500 05/29/15 BUY 992 1,000.0000 0 2,500,000 2,500,000 0

CAD COLL CANADIAN DOLLAR
CASH COLLATERAL

0 07/01/14 INT - 2539 CAD .0000 0 0 0 0
0 07/01/14 SELL 2541 CAD 1.0000 0 0 0 0
0 07/01/14 INT 2543 CAD .0000 0 0 0 0

196 07/01/14 BUY 2545 CAD 1.0000 0 184 184 0
1 07/08/14 BUY 450 CAD 1.0000 0 1 1 0

21,760 07/10/14 SHORT 1366 CAD 1.0000 0 20,402 20,402 0
0 07/15/14 SHORT 1487 CAD 1.0000 0 0 0 0

12,536 07/18/14 SELL 627 CAD 1.0000 0 11,742 11,672 (71)
1 07/18/14 SELL 643 CAD 1.0000 0 1 1 0
0 07/18/14 BUY 1635 CAD 1.0000 0 0 0 0

170 07/28/14 BUY 3062 CAD 1.0000 0 157 157 0
170 07/28/14 SELL 71982 CAD 1.0000 0 156 157 1

0 08/01/14 INT - 2056 CAD .0000 0 0 0 0
68 08/01/14 SELL 2058 CAD 1.0000 0 63 63 (1)
0 08/01/14 INT 3212 CAD .0000 0 0 0 0

297 08/01/14 BUY 3214 CAD 1.0000 0 272 272 0
25 08/07/14 COVER 2238 CAD 1.0000 0 23 23 0
0 09/02/14 INT - 3128 CAD .0000 0 0 0 0

70 09/02/14 SELL 3130 CAD 1.0000 0 64 64 0
0 09/02/14 INT 3132 CAD .0000 0 0 0 0

53 09/02/14 BUY 3134 CAD 1.0000 0 49 49 0
0 09/02/14 INT 3906 CAD .0000 0 0 0 0

315 09/02/14 BUY 3913 CAD 1.0000 0 288 288 0
3 09/15/14 BUY 3579 CAD 1.0000 0 3 3 0

218 09/16/14 SELL 3666 CAD 1.0000 0 199 197 (1)
473 09/16/14 SELL 4115 CAD 1.0000 0 434 429 (6)
34 10/01/14 COVER 4184 CAD 1.0000 0 30 30 0
0 10/01/14 INT - 4318 CAD .0000 0 0 0 0
0 10/01/14 INT 4320 CAD .0000 0 0 0 0

69 10/01/14 SELL 4327 CAD 1.0000 0 62 62 0
248 10/01/14 BUY 4329 CAD 1.0000 0 222 222 0

1,782 11/03/14 SHORT 4747 CAD 1.0000 0 1,576 1,576 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

0 11/03/14 INT - 4749 CAD .0000 0 0 0 0
938 11/03/14 SHORT 5253 CAD 1.0000 0 829 829 0

0 11/03/14 INT - 5255 CAD .0000 0 0 0 0
2,842 11/06/14 SHORT 5428 CAD 1.0000 0 2,490 2,490 0
672 12/02/14 SHORT 5121 CAD 1.0000 0 590 590 0

102,860 12/18/14 COVER 5430 CAD 1.0000 0 89,737 88,638 1,099
328,040 12/19/14 COVER 5447 CAD 1.0000 0 286,190 282,830 3,360
19,460 12/19/14 COVER 5456 CAD 1.0000 0 16,977 16,778 199
22,240 12/24/14 SHORT 5505 CAD 1.0000 0 19,160 19,160 0

444 01/02/15 SHORT 7463 CAD 1.0000 0 379 379 0
0 01/02/15 INT - 7472 CAD .0000 0 0 0 0

182 03/02/15 SELL 6362 CAD 1.0000 0 146 145 0
0 03/02/15 INT - 6371 CAD .0000 0 0 0 0
0 03/02/15 INT 6373 CAD .0000 0 0 0 0

102 03/02/15 BUY 6378 CAD 1.0000 0 82 82 0
211,753 03/16/15 SELL 6562 CAD 1.0000 0 166,050 165,879 (172)
209,502 03/16/15 BUY 6569 CAD 1.0000 0 164,116 164,116 0
144,560 04/23/15 BUY 6902 CAD 1.0000 0 118,911 118,911 0

52 05/01/15 SELL 6981 CAD 1.0000 0 41 42 1
174 05/01/15 BUY 6983 CAD 1.0000 0 143 143 0

11,120 05/25/15 BUY 7160 CAD 1.0000 0 9,051 9,051 0
98 06/01/15 BUY 7224 CAD 1.0000 0 78 78 0

8B2565B CAPSTONE LOGISTICS TLB L1 LX141184
SEMI-ANN. 0.000% 10/07/2021
300,000 06/04/15 BUY 753 99.0000 0 297,000 297,000 0

USD COLL CASH COLLATERAL HELD AT BR TRUST REC
112,050 07/01/14 SELL 526 1.0000 0 112,050 112,050 0

13 07/01/14 SELL 527 1.0000 0 13 13 0
0 07/01/14 INT - 528 .0000 0 0 0 0

8,440 07/01/14 SELL 549 1.0000 0 8,440 8,440 0
14 07/01/14 SELL 550 1.0000 0 14 14 0

653,225 07/01/14 SELL 552 1.0000 0 653,225 653,225 0
29 07/01/14 SELL 553 1.0000 0 29 29 0
0 07/01/14 INT - 554 .0000 0 0 0 0
0 07/01/14 INT - 1216 .0000 0 0 0 0

35,568 07/01/14 SHORT 1219 1.0000 0 35,568 35,568 0
811 07/01/14 SHORT 1224 1.0000 0 811 811 0

65,445 07/01/14 BUY 2262 1.0000 0 65,445 65,445 0
282,784 07/01/14 SELL 2534 1.0000 0 282,784 282,784 0
16,630 07/01/14 SHORT 71584 1.0000 0 16,630 16,630 0

115 07/01/14 SHORT 71589 1.0000 0 115 115 0
145,787 07/02/14 SELL 533 1.0000 0 145,787 145,787 0
282,727 07/02/14 SELL 556 1.0000 0 282,727 282,727 0
428,881 07/02/14 SELL 558 1.0000 0 428,881 428,881 0
99,576 07/02/14 COVER 1237 1.0000 0 99,576 99,576 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

23,447 07/02/14 BUY 2281 1.0000 0 23,447 23,447 0
307,219 07/02/14 SELL 2579 1.0000 0 307,219 307,219 0
585,765 07/02/14 BUY 5310 1.0000 0 585,765 585,765 0
48,685 07/02/14 SHORT 71604 1.0000 0 48,685 48,685 0
58,050 07/03/14 BUY 537 1.0000 0 58,050 58,050 0
40,090 07/03/14 SELL 561 1.0000 0 40,090 40,090 0
98,600 07/03/14 SELL 563 1.0000 0 98,600 98,600 0
37,716 07/03/14 SHORT 1268 1.0000 0 37,716 37,716 0

120,126 07/03/14 BUY 2300 1.0000 0 120,126 120,126 0
33,961 07/03/14 SELL 2636 1.0000 0 33,961 33,961 0
5,028 07/03/14 COVER 71663 1.0000 0 5,028 5,028 0

89,100 07/07/14 SELL 543 1.0000 0 89,100 89,100 0
208,890 07/07/14 SELL 566 1.0000 0 208,890 208,890 0
133,110 07/07/14 SELL 569 1.0000 0 133,110 133,110 0
162,482 07/07/14 SHORT 1283 1.0000 0 162,482 162,482 0
71,909 07/07/14 SELL 2311 1.0000 0 71,909 71,909 0

165,379 07/07/14 SELL 2663 1.0000 0 165,379 165,379 0
41,214 07/07/14 SHORT 71685 1.0000 0 41,214 41,214 0

1 07/08/14 BUY 447 1.0000 0 1 1 0
159,300 07/08/14 SELL 549 1.0000 0 159,300 159,300 0
272,700 07/08/14 BUY 550 1.0000 0 272,700 272,700 0
139,260 07/08/14 BUY 570 1.0000 0 139,260 139,260 0
433,840 07/08/14 BUY 573 1.0000 0 433,840 433,840 0
41,847 07/08/14 COVER 1294 1.0000 0 41,847 41,847 0
45,154 07/08/14 SELL 2322 1.0000 0 45,154 45,154 0

310,876 07/08/14 BUY 2683 1.0000 0 310,876 310,876 0
88,041 07/08/14 COVER 71723 1.0000 0 88,041 88,041 0

1,436,767 07/09/14 BUY 543 1.0000 0 1,436,767 1,436,767 0
159,300 07/09/14 BUY 555 1.0000 0 159,300 159,300 0
223,660 07/09/14 BUY 575 1.0000 0 223,660 223,660 0
512,720 07/09/14 BUY 578 1.0000 0 512,720 512,720 0

1,969 07/09/14 COVER 1313 1.0000 0 1,969 1,969 0
83,977 07/09/14 SELL 2333 1.0000 0 83,977 83,977 0

352,382 07/09/14 BUY 2710 1.0000 0 352,382 352,382 0
78,048 07/09/14 COVER 71756 1.0000 0 78,048 78,048 0
28,309 07/09/14 BUY 71757 1.0000 0 28,309 28,309 0

798,200 07/10/14 SELL 79 1.0000 0 798,200 798,200 0
16,842 07/10/14 BUY 544 1.0000 0 16,842 16,842 0
6,750 07/10/14 BUY 560 1.0000 0 6,750 6,750 0

143,480 07/10/14 SELL 581 1.0000 0 143,480 143,480 0
170,085 07/10/14 SELL 584 1.0000 0 170,085 170,085 0
287,085 07/10/14 BUY 587 1.0000 0 287,085 287,085 0
170,085 07/10/14 SELL 588 1.0000 0 170,085 170,085 0
38,752 07/10/14 SHORT 1322 1.0000 0 38,752 38,752 0

115,125 07/10/14 SHORT 1363 1.0000 0 115,125 115,125 0
117,000 07/10/14 SHORT 1387 1.0000 0 117,000 117,000 0

339 07/10/14 BUY 2344 1.0000 0 339 339 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

63,431 07/10/14 SELL 2730 1.0000 0 63,431 63,431 0
28,309 07/10/14 SELL 71783 1.0000 0 28,309 28,309 0
15,799 07/10/14 SHORT 71784 1.0000 0 15,799 15,799 0

178,200 07/11/14 BUY 565 1.0000 0 178,200 178,200 0
198,340 07/11/14 BUY 585 1.0000 0 198,340 198,340 0
59,810 07/11/14 BUY 593 1.0000 0 59,810 59,810 0

208,062 07/11/14 BUY 612 1.0000 0 208,062 208,062 0
1,942,197 07/11/14 COVER 1427 1.0000 0 1,942,197 1,942,197 0
1,648,740 07/11/14 BUY 1428 1.0000 0 1,648,740 1,648,740 0

2,490 07/11/14 SELL 2355 1.0000 0 2,490 2,490 0
743,192 07/11/14 SELL 2740 1.0000 0 743,192 743,192 0

1,144,998 07/11/14 SHORT 2741 1.0000 0 1,144,998 1,144,998 0
15,799 07/11/14 COVER 71818 1.0000 0 15,799 15,799 0

109,368 07/11/14 BUY 71819 1.0000 0 109,368 109,368 0
27,000 07/14/14 BUY 569 1.0000 0 27,000 27,000 0
3,563 07/14/14 BUY 580 1.0000 0 3,563 3,563 0

97,060 07/14/14 SELL 591 1.0000 0 97,060 97,060 0
37,335 07/14/14 SELL 597 1.0000 0 37,335 37,335 0
34,466 07/14/14 BUY 1464 1.0000 0 34,466 34,466 0
80,659 07/14/14 SELL 2366 1.0000 0 80,659 80,659 0
11,286 07/14/14 COVER 2748 1.0000 0 11,286 11,286 0
2,271 07/14/14 SELL 71841 1.0000 0 2,271 2,271 0

79,650 07/15/14 SELL 575 1.0000 0 79,650 79,650 0
181,460 07/15/14 SELL 596 1.0000 0 181,460 181,460 0
277,065 07/15/14 SELL 603 1.0000 0 277,065 277,065 0
208,523 07/15/14 SELL 611 1.0000 0 208,523 208,523 0
548,383 07/15/14 SELL 1486 1.0000 0 548,383 548,383 0

5,227 07/15/14 SELL 2377 1.0000 0 5,227 5,227 0
58,528 07/15/14 SHORT 2756 1.0000 0 58,528 58,528 0
81,019 07/15/14 SELL 71857 1.0000 0 81,019 81,019 0

132,300 07/16/14 BUY 580 1.0000 0 132,300 132,300 0
71,479 07/16/14 BUY 582 1.0000 0 71,479 71,479 0

1,300,000 07/16/14 SELL 583 1.0000 0 1,300,000 1,300,000 0
63,300 07/16/14 BUY 600 1.0000 0 63,300 63,300 0
84,495 07/16/14 BUY 607 1.0000 0 84,495 84,495 0
29,674 07/16/14 SELL 1547 1.0000 0 29,674 29,674 0
34,359 07/16/14 BUY 2384 1.0000 0 34,359 34,359 0
18,402 07/16/14 COVER 2782 1.0000 0 18,402 18,402 0
62,304 07/16/14 BUY 71875 1.0000 0 62,304 62,304 0

389 07/17/14 SELL 584 1.0000 0 389 389 0
62,100 07/17/14 BUY 585 1.0000 0 62,100 62,100 0

143,480 07/17/14 SELL 606 1.0000 0 143,480 143,480 0
259,380 07/17/14 SELL 613 1.0000 0 259,380 259,380 0
453,245 07/17/14 SELL 1595 1.0000 0 453,245 453,245 0
33,219 07/17/14 SELL 2394 1.0000 0 33,219 33,219 0

881,615 07/17/14 COVER 2815 1.0000 0 881,615 881,615 0
88,382 07/17/14 SELL 71888 1.0000 0 88,382 88,382 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

8,713 07/17/14 SHORT 71889 1.0000 0 8,713 8,713 0
245,700 07/18/14 BUY 589 1.0000 0 245,700 245,700 0
447,320 07/18/14 BUY 610 1.0000 0 447,320 447,320 0
501,075 07/18/14 BUY 617 1.0000 0 501,075 501,075 0
25,143 07/18/14 BUY 639 1.0000 0 25,143 25,143 0

252,741 07/18/14 SELL 640 1.0000 0 252,741 252,741 0
615,258 07/18/14 BUY 1625 1.0000 0 615,258 615,258 0
106,924 07/18/14 SELL 2406 1.0000 0 106,924 106,924 0
191,215 07/18/14 COVER 2836 1.0000 0 191,215 191,215 0

8,713 07/18/14 COVER 71901 1.0000 0 8,713 8,713 0
97,300 07/18/14 BUY 71902 1.0000 0 97,300 97,300 0

234,900 07/21/14 SELL 595 1.0000 0 234,900 234,900 0
379,800 07/21/14 SELL 616 1.0000 0 379,800 379,800 0
296,715 07/21/14 SELL 623 1.0000 0 296,715 296,715 0

203 07/21/14 SELL 661 1.0000 0 203 203 0
1 07/21/14 SELL 664 1.0000 0 1 1 0

210,720 07/21/14 SELL 1667 1.0000 0 210,720 210,720 0
15,127 07/21/14 SELL 2419 1.0000 0 15,127 15,127 0
20,064 07/21/14 COVER 2869 1.0000 0 20,064 20,064 0
16,269 07/21/14 SELL 71911 1.0000 0 16,269 16,269 0
56,700 07/22/14 BUY 599 1.0000 0 56,700 56,700 0

111,830 07/22/14 BUY 620 1.0000 0 111,830 111,830 0
151,305 07/22/14 BUY 627 1.0000 0 151,305 151,305 0
219,280 07/22/14 BUY 1697 1.0000 0 219,280 219,280 0
46,089 07/22/14 SELL 2430 1.0000 0 46,089 46,089 0
80,944 07/22/14 COVER 2899 1.0000 0 80,944 80,944 0
6,701 07/22/14 BUY 2900 1.0000 0 6,701 6,701 0

48,333 07/22/14 BUY 71919 1.0000 0 48,333 48,333 0
105,300 07/23/14 SELL 605 1.0000 0 105,300 105,300 0
181,460 07/23/14 SELL 625 1.0000 0 181,460 181,460 0
192,570 07/23/14 SELL 634 1.0000 0 192,570 192,570 0
243,108 07/23/14 SELL 1745 1.0000 0 243,108 243,108 0
35,410 07/23/14 BUY 2440 1.0000 0 35,410 35,410 0
6,701 07/23/14 SELL 2928 1.0000 0 6,701 6,701 0

257,930 07/23/14 SHORT 2929 1.0000 0 257,930 257,930 0
115,006 07/23/14 SELL 71926 1.0000 0 115,006 115,006 0
903,925 07/24/14 SELL 296 1.0000 0 903,925 903,925 0
43,200 07/24/14 SELL 609 1.0000 0 43,200 43,200 0

124,490 07/24/14 SELL 630 1.0000 0 124,490 124,490 0
64,845 07/24/14 SELL 638 1.0000 0 64,845 64,845 0
80,831 07/24/14 BUY 1782 1.0000 0 80,831 80,831 0
82,961 07/24/14 SELL 2450 1.0000 0 82,961 82,961 0
48,141 07/24/14 SHORT 2963 1.0000 0 48,141 48,141 0

1,084,217 07/24/14 SELL 5396 1.0000 0 1,084,217 1,084,217 0
1 07/24/14 SELL 5397 1.0000 0 1 1 0

4,727 07/24/14 SELL 71935 1.0000 0 4,727 4,727 0
736,600 07/25/14 BUY 89 1.0000 0 736,600 736,600 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

688,500 07/25/14 SELL 612 1.0000 0 688,500 688,500 0
1,825,150 07/25/14 SELL 632 1.0000 0 1,825,150 1,825,150 0
1,572,000 07/25/14 SELL 641 1.0000 0 1,572,000 1,572,000 0
183,892 07/25/14 SELL 1822 1.0000 0 183,892 183,892 0
70,271 07/25/14 BUY 2461 1.0000 0 70,271 70,271 0

1,414,361 07/25/14 COVER 3001 1.0000 0 1,414,361 1,414,361 0
9,077,542 07/25/14 BUY 3002 1.0000 0 9,077,542 9,077,542 0
5,076,925 07/25/14 SELL 24730 1.0000 0 5,076,925 5,076,925 0

9,632 07/25/14 SELL 71936 1.0000 0 9,632 9,632 0
583,929 07/25/14 SHORT 71937 1.0000 0 583,929 583,929 0
87,271 07/28/14 SELL 1864 1.0000 0 87,271 87,271 0
72,288 07/28/14 SELL 2474 1.0000 0 72,288 72,288 0

1,857,089 07/28/14 BUY 3059 1.0000 0 1,857,089 1,857,089 0
583,929 07/28/14 SELL 3060 1.0000 0 583,929 583,929 0

0 07/28/14 COVER 71977 1.0000 0 0 0 0
583,929 07/28/14 COVER 71979 1.0000 0 583,929 583,929 0
121,985 07/29/14 SELL 1916 1.0000 0 121,985 121,985 0
29,755 07/29/14 SELL 2484 1.0000 0 29,755 29,755 0
6,273 07/29/14 BUY 3104 1.0000 0 6,273 6,273 0

70,344 07/30/14 SELL 1950 1.0000 0 70,344 70,344 0
75,513 07/30/14 SELL 2494 1.0000 0 75,513 75,513 0

755,980 07/30/14 BUY 3136 1.0000 0 755,980 755,980 0
117,246 07/31/14 SELL 2002 1.0000 0 117,246 117,246 0
87,626 07/31/14 BUY 2508 1.0000 0 87,626 87,626 0

157,098 07/31/14 SELL 3171 1.0000 0 157,098 157,098 0
0 08/01/14 INT - 639 .0000 0 0 0 0

551,052 08/01/14 BUY 2047 1.0000 0 551,052 551,052 0
0 08/01/14 INT - 2068 .0000 0 0 0 0

440 08/01/14 SELL 2069 1.0000 0 440 440 0
42,480 08/01/14 BUY 2528 1.0000 0 42,480 42,480 0

5,099,631 08/01/14 BUY 3209 1.0000 0 5,099,631 5,099,631 0
0 08/01/14 INT - 3224 .0000 0 0 0 0

623 08/01/14 SELL 3225 1.0000 0 623 623 0
28,061 08/01/14 SELL 3232 1.0000 0 28,061 28,061 0

0 08/01/14 INT - 72035 .0000 0 0 0 0
778,009 08/04/14 BUY 2108 1.0000 0 778,009 778,009 0
30,002 08/04/14 SELL 2542 1.0000 0 30,002 30,002 0

1,297,699 08/04/14 BUY 3264 1.0000 0 1,297,699 1,297,699 0
8,569 08/04/14 BUY 3267 1.0000 0 8,569 8,569 0
236 08/04/14 BUY 3268 1.0000 0 236 236 0

379,453 08/05/14 BUY 2146 1.0000 0 379,453 379,453 0
72,204 08/05/14 SELL 2553 1.0000 0 72,204 72,204 0

1,041,246 08/05/14 SELL 3305 1.0000 0 1,041,246 1,041,246 0
443,247 08/06/14 BUY 2192 1.0000 0 443,247 443,247 0
105,459 08/06/14 BUY 2565 1.0000 0 105,459 105,459 0

2,336,950 08/06/14 BUY 3339 1.0000 0 2,336,950 2,336,950 0
37,479 08/07/14 SELL 2237 1.0000 0 37,479 37,479 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

62,524 08/07/14 SELL 2578 1.0000 0 62,524 62,524 0
56,191 08/07/14 BUY 3370 1.0000 0 56,191 56,191 0
85,961 08/08/14 SELL 2312 1.0000 0 85,961 85,961 0
9,335 08/08/14 BUY 2588 1.0000 0 9,335 9,335 0

1,530,333 08/08/14 BUY 3398 1.0000 0 1,530,333 1,530,333 0
385,409 08/11/14 BUY 2361 1.0000 0 385,409 385,409 0
64,345 08/11/14 SELL 2600 1.0000 0 64,345 64,345 0

1,903,785 08/11/14 SELL 3432 1.0000 0 1,903,785 1,903,785 0
53,726 08/12/14 SELL 2414 1.0000 0 53,726 53,726 0
10,120 08/12/14 BUY 2608 1.0000 0 10,120 10,120 0

1,645,510 08/12/14 SELL 3472 1.0000 0 1,645,510 1,645,510 0
185,346 08/13/14 BUY 2468 1.0000 0 185,346 185,346 0
32,891 08/13/14 SELL 2619 1.0000 0 32,891 32,891 0
47,183 08/13/14 SHORT 2620 1.0000 0 47,183 47,183 0

532,618 08/13/14 BUY 3497 1.0000 0 532,618 532,618 0
155,067 08/14/14 BUY 2557 1.0000 0 155,067 155,067 0
57,079 08/14/14 SHORT 2633 1.0000 0 57,079 57,079 0

1,978,701 08/14/14 SELL 3537 1.0000 0 1,978,701 1,978,701 0
294,676 08/15/14 SELL 2602 1.0000 0 294,676 294,676 0
75,033 08/15/14 SHORT 2645 1.0000 0 75,033 75,033 0

1,158,812 08/15/14 SELL 3571 1.0000 0 1,158,812 1,158,812 0
146,249 08/18/14 SELL 2640 1.0000 0 146,249 146,249 0
144,278 08/18/14 SHORT 2655 1.0000 0 144,278 144,278 0
384,671 08/18/14 BUY 3597 1.0000 0 384,671 384,671 0
125,232 08/19/14 COVER 2667 1.0000 0 125,232 125,232 0
15,300 08/19/14 BUY 2695 1.0000 0 15,300 15,300 0

2,285,761 08/19/14 SELL 3640 1.0000 0 2,285,761 2,285,761 0
85,643 08/20/14 SHORT 2677 1.0000 0 85,643 85,643 0
72,497 08/20/14 BUY 2736 1.0000 0 72,497 72,497 0

1,268,858 08/20/14 SELL 3672 1.0000 0 1,268,858 1,268,858 0
29,039 08/21/14 COVER 2688 1.0000 0 29,039 29,039 0

129,881 08/21/14 SELL 2777 1.0000 0 129,881 129,881 0
302,981 08/21/14 SELL 3706 1.0000 0 302,981 302,981 0
34,335 08/22/14 SHORT 2699 1.0000 0 34,335 34,335 0
27,171 08/22/14 SELL 2825 1.0000 0 27,171 27,171 0

1,056,402 08/22/14 SELL 3734 1.0000 0 1,056,402 1,056,402 0
94,244 08/26/14 SHORT 2719 1.0000 0 94,244 94,244 0

378,844 08/26/14 SELL 2917 1.0000 0 378,844 378,844 0
97,304 08/26/14 SELL 2918 1.0000 0 97,304 97,304 0

930,464 08/26/14 SELL 3792 1.0000 0 930,464 930,464 0
126,456 08/27/14 SHORT 2734 1.0000 0 126,456 126,456 0
71,292 08/27/14 BUY 2963 1.0000 0 71,292 71,292 0

161,084 08/28/14 SHORT 2745 1.0000 0 161,084 161,084 0
54,539 08/28/14 SELL 3001 1.0000 0 54,539 54,539 0

770,261 08/28/14 SELL 3826 1.0000 0 770,261 770,261 0
116,465 08/28/14 BUY 3863 1.0000 0 116,465 116,465 0
57,725 08/29/14 COVER 2754 1.0000 0 57,725 57,725 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015
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IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

409,567 08/29/14 BUY 3053 1.0000 0 409,567 409,567 0
1,573,455 08/29/14 BUY 3880 1.0000 0 1,573,455 1,573,455 0

5,993 09/02/14 SHORT 2777 1.0000 0 5,993 5,993 0
146 09/02/14 SHORT 2786 1.0000 0 146 146 0

0 09/02/14 INT - 2787 .0000 0 0 0 0
67,423 09/02/14 SELL 3119 1.0000 0 67,423 67,423 0

0 09/02/14 INT - 3142 .0000 0 0 0 0
20 09/02/14 SELL 3143 1.0000 0 20 20 0
0 09/02/14 INT - 3912 .0000 0 0 0 0

153 09/02/14 SELL 3917 1.0000 0 153 153 0
799,123 09/02/14 SELL 3922 1.0000 0 799,123 799,123 0
93,379 09/03/14 COVER 2798 1.0000 0 93,379 93,379 0

246,510 09/03/14 SELL 3193 1.0000 0 246,510 246,510 0
21,401 09/03/14 BUY 3942 1.0000 0 21,401 21,401 0

257,871 09/04/14 SELL 3961 1.0000 0 257,871 257,871 0
74,230 09/05/14 SHORT 2827 1.0000 0 74,230 74,230 0
10,463 09/05/14 SELL 3292 1.0000 0 10,463 10,463 0

148,037 09/05/14 BUY 3973 1.0000 0 148,037 148,037 0
112,554 09/08/14 SHORT 2836 1.0000 0 112,554 112,554 0
354,838 09/08/14 BUY 3341 1.0000 0 354,838 354,838 0
913,465 09/08/14 SELL 3991 1.0000 0 913,465 913,465 0
42,623 09/09/14 COVER 2851 1.0000 0 42,623 42,623 0
49,561 09/09/14 SELL 3389 1.0000 0 49,561 49,561 0

1,011,938 09/09/14 BUY 4005 1.0000 0 1,011,938 1,011,938 0
90,611 09/10/14 SELL 3436 1.0000 0 90,611 90,611 0

135,511 09/11/14 COVER 2872 1.0000 0 135,511 135,511 0
215,789 09/11/14 SELL 3483 1.0000 0 215,789 215,789 0
796,267 09/11/14 BUY 4049 1.0000 0 796,267 796,267 0
21,711 09/12/14 COVER 2883 1.0000 0 21,711 21,711 0

946 09/12/14 BUY 3528 1.0000 0 946 946 0
207,381 09/12/14 SELL 4064 1.0000 0 207,381 207,381 0
59,011 09/15/14 COVER 2886 1.0000 0 59,011 59,011 0

288,329 09/15/14 SELL 3578 1.0000 0 288,329 288,329 0
5 09/15/14 BUY 3591 1.0000 0 5 5 0

1,591,112 09/15/14 BUY 4078 1.0000 0 1,591,112 1,591,112 0
7,554 09/16/14 SHORT 2899 1.0000 0 7,554 7,554 0

89,425 09/16/14 BUY 3663 1.0000 0 89,425 89,425 0
536 09/16/14 SELL 3672 1.0000 0 536 536 0

421,037 09/16/14 BUY 4110 1.0000 0 421,037 421,037 0
6,477 09/16/14 SELL 4119 1.0000 0 6,477 6,477 0
1,347 09/17/14 SHORT 2916 1.0000 0 1,347 1,347 0

87,032 09/17/14 BUY 3716 1.0000 0 87,032 87,032 0
56,528 09/18/14 SHORT 2929 1.0000 0 56,528 56,528 0
70,119 09/18/14 BUY 3763 1.0000 0 70,119 70,119 0

1,908,273 09/18/14 SELL 4136 1.0000 0 1,908,273 1,908,273 0
8,257 09/18/14 SELL 4155 1.0000 0 8,257 8,257 0

50,800 09/19/14 SELL 210 1.0000 0 50,800 50,800 0
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SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

99,585 09/19/14 COVER 2938 1.0000 0 99,585 99,585 0
30,800 09/19/14 SELL 3806 1.0000 0 30,800 30,800 0

327,630 09/19/14 SELL 3863 1.0000 0 327,630 327,630 0
1,721,655 09/19/14 SELL 4173 1.0000 0 1,721,655 1,721,655 0
129,009 09/22/14 SHORT 2952 1.0000 0 129,009 129,009 0
24,236 09/22/14 SELL 3847 1.0000 0 24,236 24,236 0

234,688 09/22/14 SELL 3861 1.0000 0 234,688 234,688 0
723,389 09/22/14 BUY 4190 1.0000 0 723,389 723,389 0
89,100 09/23/14 BUY 218 1.0000 0 89,100 89,100 0
39,076 09/23/14 SHORT 2964 1.0000 0 39,076 39,076 0
95,036 09/23/14 SELL 3900 1.0000 0 95,036 95,036 0

2,600,921 09/23/14 BUY 4207 1.0000 0 2,600,921 2,600,921 0
86,400 09/24/14 BUY 223 1.0000 0 86,400 86,400 0

374,000 09/24/14 BUY 310 1.0000 0 374,000 374,000 0
15,791 09/24/14 SHORT 2973 1.0000 0 15,791 15,791 0
46,079 09/24/14 BUY 3943 1.0000 0 46,079 46,079 0

2,281,404 09/24/14 BUY 4223 1.0000 0 2,281,404 2,281,404 0
194,400 09/25/14 BUY 228 1.0000 0 194,400 194,400 0
40,219 09/25/14 SHORT 2978 1.0000 0 40,219 40,219 0

2,529,391 09/25/14 SELL 4228 1.0000 0 2,529,391 2,529,391 0
118,800 09/26/14 BUY 235 1.0000 0 118,800 118,800 0
37,701 09/26/14 SHORT 3001 1.0000 0 37,701 37,701 0

119,719 09/26/14 BUY 3948 1.0000 0 119,719 119,719 0
8,721 09/26/14 SELL 4030 1.0000 0 8,721 8,721 0

4,558,041 09/26/14 BUY 4262 1.0000 0 4,558,041 4,558,041 0
28,214 09/29/14 COVER 3012 1.0000 0 28,214 28,214 0

656,309 09/29/14 SELL 4077 1.0000 0 656,309 656,309 0
2,149,779 09/29/14 SELL 4280 1.0000 0 2,149,779 2,149,779 0
202,500 09/30/14 BUY 242 1.0000 0 202,500 202,500 0

1,731 09/30/14 SHORT 3025 1.0000 0 1,731 1,731 0
71,796 09/30/14 BUY 4131 1.0000 0 71,796 71,796 0

1,378,519 09/30/14 BUY 4281 1.0000 0 1,378,519 1,378,519 0
191,700 10/01/14 BUY 249 1.0000 0 191,700 191,700 0
67,468 10/01/14 SHORT 3036 1.0000 0 67,468 67,468 0

360 10/01/14 SHORT 3045 1.0000 0 360 360 0
0 10/01/14 INT - 3046 .0000 0 0 0 0

135,166 10/01/14 BUY 4177 1.0000 0 135,166 135,166 0
526,922 10/01/14 BUY 4308 1.0000 0 526,922 526,922 0

771 10/01/14 SELL 4315 1.0000 0 771 771 0
0 10/01/14 INT - 4326 .0000 0 0 0 0

45,558 10/01/14 SELL 4331 1.0000 0 45,558 45,558 0
130,452 10/02/14 SHORT 3059 1.0000 0 130,452 130,452 0
510,207 10/02/14 BUY 4238 1.0000 0 510,207 510,207 0

3,476,944 10/02/14 BUY 4350 1.0000 0 3,476,944 3,476,944 0
14,729 10/03/14 COVER 3070 1.0000 0 14,729 14,729 0

523,457 10/03/14 BUY 4280 1.0000 0 523,457 523,457 0
980,186 10/03/14 BUY 4374 1.0000 0 980,186 980,186 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

59,527 10/06/14 COVER 3081 1.0000 0 59,527 59,527 0
280,541 10/06/14 SELL 4325 1.0000 0 280,541 280,541 0

2,690,450 10/06/14 SELL 4395 1.0000 0 2,690,450 2,690,450 0
38,655 10/07/14 SHORT 3089 1.0000 0 38,655 38,655 0
62,588 10/07/14 SELL 4363 1.0000 0 62,588 62,588 0

547,223 10/07/14 BUY 4408 1.0000 0 547,223 547,223 0
78,775 10/08/14 SHORT 3101 1.0000 0 78,775 78,775 0

4,315,405 10/08/14 BUY 4413 1.0000 0 4,315,405 4,315,405 0
341,920 10/08/14 BUY 4416 1.0000 0 341,920 341,920 0
40,800 10/09/14 BUY 361 1.0000 0 40,800 40,800 0
59,295 10/09/14 SHORT 3114 1.0000 0 59,295 59,295 0

4,482,610 10/09/14 SELL 4430 1.0000 0 4,482,610 4,482,610 0
399,920 10/09/14 BUY 4461 1.0000 0 399,920 399,920 0
25,906 10/10/14 SHORT 3123 1.0000 0 25,906 25,906 0

5,596,883 10/10/14 BUY 4456 1.0000 0 5,596,883 5,596,883 0
494,602 10/10/14 BUY 4496 1.0000 0 494,602 494,602 0
109,707 10/14/14 SHORT 3142 1.0000 0 109,707 109,707 0

7,826,139 10/14/14 BUY 4489 1.0000 0 7,826,139 7,826,139 0
12,123 10/14/14 BUY 4570 1.0000 0 12,123 12,123 0
43,052 10/15/14 SHORT 3156 1.0000 0 43,052 43,052 0

982,368 10/15/14 SELL 4509 1.0000 0 982,368 982,368 0
558,019 10/15/14 BUY 4622 1.0000 0 558,019 558,019 0
135,990 10/16/14 SHORT 3168 1.0000 0 135,990 135,990 0

3,949,804 10/16/14 BUY 4527 1.0000 0 3,949,804 3,949,804 0
921,893 10/16/14 BUY 4668 1.0000 0 921,893 921,893 0
276,150 10/17/14 COVER 3179 1.0000 0 276,150 276,150 0
587,786 10/17/14 SELL 4541 1.0000 0 587,786 587,786 0
39,489 10/17/14 BUY 4719 1.0000 0 39,489 39,489 0
74,086 10/20/14 COVER 3190 1.0000 0 74,086 74,086 0

4,361,686 10/20/14 SELL 4558 1.0000 0 4,361,686 4,361,686 0
98,914 10/20/14 BUY 4762 1.0000 0 98,914 98,914 0
17,887 10/21/14 COVER 3201 1.0000 0 17,887 17,887 0

2,451,910 10/21/14 SELL 4578 1.0000 0 2,451,910 2,451,910 0
178,398 10/21/14 BUY 4818 1.0000 0 178,398 178,398 0
36,730 10/22/14 SHORT 3212 1.0000 0 36,730 36,730 0

5,260,602 10/22/14 SELL 4596 1.0000 0 5,260,602 5,260,602 0
216,687 10/22/14 SELL 4865 1.0000 0 216,687 216,687 0
22,056 10/23/14 COVER 3223 1.0000 0 22,056 22,056 0

2,173,587 10/23/14 BUY 4612 1.0000 0 2,173,587 2,173,587 0
41,574 10/23/14 SELL 4909 1.0000 0 41,574 41,574 0
41,442 10/24/14 COVER 3234 1.0000 0 41,442 41,442 0

3,308,367 10/24/14 SELL 4627 1.0000 0 3,308,367 3,308,367 0
339,966 10/24/14 SELL 4949 1.0000 0 339,966 339,966 0

6,705 10/27/14 SHORT 3245 1.0000 0 6,705 6,705 0
1,667,656 10/27/14 SELL 4646 1.0000 0 1,667,656 1,667,656 0
104,456 10/27/14 BUY 4996 1.0000 0 104,456 104,456 0
15,085 10/28/14 SHORT 3256 1.0000 0 15,085 15,085 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

585,544 10/28/14 BUY 4664 1.0000 0 585,544 585,544 0
217,445 10/28/14 BUY 5050 1.0000 0 217,445 217,445 0
22,715 10/29/14 COVER 3265 1.0000 0 22,715 22,715 0

3,777,103 10/29/14 SELL 4678 1.0000 0 3,777,103 3,777,103 0
243,384 10/29/14 SELL 5089 1.0000 0 243,384 243,384 0
19,791 10/30/14 COVER 3272 1.0000 0 19,791 19,791 0

1,520,393 10/30/14 BUY 4698 1.0000 0 1,520,393 1,520,393 0
566,571 10/30/14 SELL 5142 1.0000 0 566,571 566,571 0

5,100 10/31/14 BUY 425 1.0000 0 5,100 5,100 0
48,951 10/31/14 SHORT 3289 1.0000 0 48,951 48,951 0

2,249,447 10/31/14 SELL 4719 1.0000 0 2,249,447 2,249,447 0
513,934 10/31/14 BUY 5200 1.0000 0 513,934 513,934 0

0 11/03/14 INT - 3311 .0000 0 0 0 0
51,187 11/03/14 SHORT 3312 1.0000 0 51,187 51,187 0

624 11/03/14 SHORT 3313 1.0000 0 624 624 0
3,926,319 11/03/14 SELL 4740 1.0000 0 3,926,319 3,926,319 0

546 11/03/14 SELL 4741 1.0000 0 546 546 0
0 11/03/14 INT - 4742 .0000 0 0 0 0

1,189,058 11/03/14 BUY 5261 1.0000 0 1,189,058 1,189,058 0
150,729 11/04/14 SHORT 3323 1.0000 0 150,729 150,729 0
681,918 11/04/14 BUY 4777 1.0000 0 681,918 681,918 0
294,389 11/04/14 BUY 5314 1.0000 0 294,389 294,389 0
26,869 11/05/14 SHORT 3334 1.0000 0 26,869 26,869 0

1,262,089 11/05/14 BUY 4795 1.0000 0 1,262,089 1,262,089 0
13,053 11/05/14 BUY 5377 1.0000 0 13,053 13,053 0

1,071,839 11/06/14 COVER 3355 1.0000 0 1,071,839 1,071,839 0
387,274 11/06/14 BUY 3356 1.0000 0 387,274 387,274 0

2,013,467 11/06/14 SELL 4813 1.0000 0 2,013,467 2,013,467 0
425,440 11/06/14 SELL 5430 1.0000 0 425,440 425,440 0
59,810 11/07/14 SELL 3371 1.0000 0 59,810 59,810 0

936,520 11/07/14 SELL 4830 1.0000 0 936,520 936,520 0
894,440 11/07/14 SELL 5472 1.0000 0 894,440 894,440 0

3,882 11/10/14 SELL 3382 1.0000 0 3,882 3,882 0
280,825 11/10/14 BUY 4845 1.0000 0 280,825 280,825 0
328,496 11/10/14 BUY 5525 1.0000 0 328,496 328,496 0
36,296 11/12/14 SELL 3403 1.0000 0 36,296 36,296 0

1,735,805 11/12/14 SELL 4882 1.0000 0 1,735,805 1,735,805 0
8,210 11/13/14 BUY 3414 1.0000 0 8,210 8,210 0

372,426 11/13/14 BUY 4902 1.0000 0 372,426 372,426 0
185,235 11/13/14 BUY 5666 1.0000 0 185,235 185,235 0
100,466 11/14/14 SELL 4918 1.0000 0 100,466 100,466 0
645,720 11/17/14 SELL 4938 1.0000 0 645,720 645,720 0
251,473 11/17/14 SELL 5761 1.0000 0 251,473 251,473 0
59,172 11/18/14 SELL 3447 1.0000 0 59,172 59,172 0
68,073 11/18/14 SELL 4955 1.0000 0 68,073 68,073 0

501,649 11/18/14 SELL 5816 1.0000 0 501,649 501,649 0
16,582 11/19/14 BUY 3458 1.0000 0 16,582 16,582 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

1,686,758 11/19/14 SELL 4973 1.0000 0 1,686,758 1,686,758 0
74,748 11/19/14 SELL 5863 1.0000 0 74,748 74,748 0
8,872 11/20/14 BUY 3469 1.0000 0 8,872 8,872 0

305,742 11/20/14 BUY 4989 1.0000 0 305,742 305,742 0
363,737 11/20/14 SELL 5911 1.0000 0 363,737 363,737 0
41,931 11/21/14 SELL 3484 1.0000 0 41,931 41,931 0

548,776 11/21/14 SELL 5006 1.0000 0 548,776 548,776 0
108,330 11/24/14 SELL 3496 1.0000 0 108,330 108,330 0

1,892,039 11/24/14 SELL 5022 1.0000 0 1,892,039 1,892,039 0
20,997 11/25/14 SELL 3506 1.0000 0 20,997 20,997 0

1,031,966 11/25/14 SELL 5039 1.0000 0 1,031,966 1,031,966 0
160,460 11/26/14 SELL 5067 1.0000 0 160,460 160,460 0

1,469 11/28/14 SELL 3540 1.0000 0 1,469 1,469 0
88,094 11/28/14 SHORT 3541 1.0000 0 88,094 88,094 0

652,147 11/28/14 SELL 5086 1.0000 0 652,147 652,147 0
600,000 11/28/14 COVER 8150 1.0000 0 600,000 600,000 0
600,000 11/28/14 BUY 72561 1.0000 0 600,000 600,000 0
600,000 11/28/14 SELL 73029 1.0000 0 600,000 600,000 0
20,990 12/02/14 SHORT 3551 1.0000 0 20,990 20,990 0

115 12/02/14 SHORT 3552 1.0000 0 115 115 0
28,719 12/02/14 SHORT 3581 1.0000 0 28,719 28,719 0

1,375,712 12/02/14 BUY 5104 1.0000 0 1,375,712 1,375,712 0
94 12/02/14 SELL 5105 1.0000 0 94 94 0

840,378 12/02/14 SELL 6348 1.0000 0 840,378 840,378 0
40,800 12/03/14 BUY 515 1.0000 0 40,800 40,800 0
8,264 12/03/14 BUY 6389 1.0000 0 8,264 8,264 0
8,540 12/04/14 SHORT 3619 1.0000 0 8,540 8,540 0

1,075,875 12/04/14 SELL 5206 1.0000 0 1,075,875 1,075,875 0
9,017 12/04/14 BUY 6488 1.0000 0 9,017 9,017 0

24,326 12/05/14 COVER 3629 1.0000 0 24,326 24,326 0
296,021 12/05/14 SELL 6537 1.0000 0 296,021 296,021 0
15,300 12/08/14 BUY 538 1.0000 0 15,300 15,300 0
56,400 12/08/14 SHORT 3639 1.0000 0 56,400 56,400 0
16,621 12/09/14 SHORT 3650 1.0000 0 16,621 16,621 0

2,988,452 12/09/14 BUY 5264 1.0000 0 2,988,452 2,988,452 0
879,372 12/09/14 BUY 6677 1.0000 0 879,372 879,372 0
24,364 12/10/14 COVER 3661 1.0000 0 24,364 24,364 0

130,912 12/10/14 BUY 6730 1.0000 0 130,912 130,912 0
38,791 12/11/14 COVER 3672 1.0000 0 38,791 38,791 0

434,799 12/11/14 BUY 6808 1.0000 0 434,799 434,799 0
7,101 12/12/14 SHORT 3685 1.0000 0 7,101 7,101 0
653 12/12/14 SELL 6877 1.0000 0 653 653 0

43,663 12/15/14 SHORT 3698 1.0000 0 43,663 43,663 0
244,280 12/15/14 BUY 6954 1.0000 0 244,280 244,280 0
39,134 12/15/14 BUY 6966 1.0000 0 39,134 39,134 0
33,185 12/16/14 SHORT 3718 1.0000 0 33,185 33,185 0
3,221 12/16/14 BUY 7019 1.0000 0 3,221 3,221 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

294,078 12/16/14 BUY 7020 1.0000 0 294,078 294,078 0
129,600 12/17/14 BUY 427 1.0000 0 129,600 129,600 0
328,510 12/17/14 SHORT 3730 1.0000 0 328,510 328,510 0
542,851 12/17/14 BUY 7064 1.0000 0 542,851 542,851 0

5,590 12/18/14 SHORT 3739 1.0000 0 5,590 5,590 0
5,379,385 12/18/14 BUY 5427 1.0000 0 5,379,385 5,379,385 0
666,135 12/18/14 BUY 5428 1.0000 0 666,135 666,135 0
256,650 12/18/14 BUY 5429 1.0000 0 256,650 256,650 0
480,810 12/18/14 BUY 7089 1.0000 0 480,810 480,810 0
161,524 12/18/14 BUY 7090 1.0000 0 161,524 161,524 0
169,500 12/18/14 BUY 7091 1.0000 0 169,500 169,500 0
62,782 12/18/14 BUY 7092 1.0000 0 62,782 62,782 0

297,500 12/18/14 SELL 7093 1.0000 0 297,500 297,500 0
935,998 12/18/14 SELL 7115 1.0000 0 935,998 935,998 0
16,519 12/19/14 COVER 3750 1.0000 0 16,519 16,519 0

749,160 12/19/14 BUY 5444 1.0000 0 749,160 749,160 0
39,300 12/19/14 BUY 5445 1.0000 0 39,300 39,300 0
65,250 12/19/14 BUY 5446 1.0000 0 65,250 65,250 0

6,743,802 12/19/14 SELL 5458 1.0000 0 6,743,802 6,743,802 0
66,960 12/19/14 BUY 7137 1.0000 0 66,960 66,960 0
19,383 12/19/14 SELL 7138 1.0000 0 19,383 19,383 0
10,000 12/19/14 BUY 7139 1.0000 0 10,000 10,000 0
26,906 12/19/14 BUY 7140 1.0000 0 26,906 26,906 0

180,625 12/19/14 BUY 7141 1.0000 0 180,625 180,625 0
140,106 12/19/14 SELL 7162 1.0000 0 140,106 140,106 0

7,074 12/22/14 SHORT 3762 1.0000 0 7,074 7,074 0
493,523 12/22/14 SELL 7209 1.0000 0 493,523 493,523 0
11,392 12/23/14 SHORT 3775 1.0000 0 11,392 11,392 0

394,613 12/23/14 SELL 7244 1.0000 0 394,613 394,613 0
500 12/23/14 SELL 7245 1.0000 0 500 500 0

6,312 12/24/14 COVER 3780 1.0000 0 6,312 6,312 0
10,405 12/24/14 SELL 5502 1.0000 0 10,405 10,405 0

129,690 12/24/14 BUY 5503 1.0000 0 129,690 129,690 0
65,250 12/24/14 BUY 5504 1.0000 0 65,250 65,250 0

930 12/24/14 SELL 7261 1.0000 0 930 930 0
12,922 12/24/14 BUY 7262 1.0000 0 12,922 12,922 0
33,000 12/24/14 BUY 7263 1.0000 0 33,000 33,000 0
17,938 12/24/14 BUY 7264 1.0000 0 17,938 17,938 0

100,938 12/24/14 BUY 7265 1.0000 0 100,938 100,938 0
384,009 12/24/14 BUY 7276 1.0000 0 384,009 384,009 0
336,481 12/29/14 SELL 7349 1.0000 0 336,481 336,481 0

2,916 12/30/14 SHORT 3803 1.0000 0 2,916 2,916 0
86,190 12/30/14 SELL 7396 1.0000 0 86,190 86,190 0
26,030 12/31/14 SHORT 3813 1.0000 0 26,030 26,030 0

127,129 12/31/14 BUY 7422 1.0000 0 127,129 127,129 0
6,892 01/02/15 SHORT 3832 1.0000 0 6,892 6,892 0
227 01/02/15 SHORT 3837 1.0000 0 227 227 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

0 01/02/15 INT - 3838 .0000 0 0 0 0
15,323 01/02/15 SELL 7460 1.0000 0 15,323 15,323 0

50 01/02/15 SELL 7469 1.0000 0 50 50 0
0 01/02/15 INT - 7478 .0000 0 0 0 0

24,055 01/05/15 SHORT 3850 1.0000 0 24,055 24,055 0
160,310 01/05/15 BUY 7525 1.0000 0 160,310 160,310 0
18,774 01/06/15 COVER 3861 1.0000 0 18,774 18,774 0

430,025 01/06/15 SELL 7580 1.0000 0 430,025 430,025 0
5,699 01/07/15 SHORT 3872 1.0000 0 5,699 5,699 0

674,768 01/07/15 BUY 7624 1.0000 0 674,768 674,768 0
25,466 01/08/15 COVER 3881 1.0000 0 25,466 25,466 0

438,296 01/08/15 SELL 7668 1.0000 0 438,296 438,296 0
14,285 01/09/15 SHORT 3894 1.0000 0 14,285 14,285 0

132,399 01/09/15 BUY 7716 1.0000 0 132,399 132,399 0
3,998 01/12/15 COVER 3903 1.0000 0 3,998 3,998 0

56,597 01/12/15 BUY 7772 1.0000 0 56,597 56,597 0
10,200 01/13/15 BUY 648 1.0000 0 10,200 10,200 0
20,936 01/13/15 SHORT 3914 1.0000 0 20,936 20,936 0

1,237,778 01/13/15 SELL 7806 1.0000 0 1,237,778 1,237,778 0
1,572 01/14/15 SHORT 3925 1.0000 0 1,572 1,572 0

505,990 01/14/15 BUY 7841 1.0000 0 505,990 505,990 0
245,516 01/14/15 SELL 7842 1.0000 0 245,516 245,516 0
22,695 01/15/15 SHORT 3938 1.0000 0 22,695 22,695 0
23,905 01/15/15 SELL 7875 1.0000 0 23,905 23,905 0
10,200 01/20/15 BUY 672 1.0000 0 10,200 10,200 0
2,747 01/20/15 COVER 3954 1.0000 0 2,747 2,747 0

11,686 01/20/15 SHORT 3969 1.0000 0 11,686 11,686 0
500,024 01/20/15 BUY 7912 1.0000 0 500,024 500,024 0
333,067 01/20/15 BUY 7972 1.0000 0 333,067 333,067 0
15,300 01/21/15 BUY 675 1.0000 0 15,300 15,300 0

414,816 01/21/15 SELL 8016 1.0000 0 414,816 414,816 0
2,898 01/22/15 SHORT 3992 1.0000 0 2,898 2,898 0

661,128 01/22/15 SELL 8052 1.0000 0 661,128 661,128 0
19,327 01/23/15 SHORT 4004 1.0000 0 19,327 19,327 0

619,994 01/23/15 BUY 8095 1.0000 0 619,994 619,994 0
13,403 01/26/15 SHORT 4013 1.0000 0 13,403 13,403 0
68,000 01/27/15 BUY 693 1.0000 0 68,000 68,000 0
4,873 01/27/15 SHORT 4024 1.0000 0 4,873 4,873 0
401 01/28/15 COVER 4035 1.0000 0 401 401 0

14,301 01/29/15 COVER 4047 1.0000 0 14,301 14,301 0
1,980 01/30/15 SHORT 4050 1.0000 0 1,980 1,980 0

32,640 02/02/15 BUY 722 1.0000 0 32,640 32,640 0
426 02/02/15 SHORT 4078 1.0000 0 426 426 0

11,316 02/02/15 SHORT 4079 1.0000 0 11,316 11,316 0
5,755 02/03/15 COVER 4090 1.0000 0 5,755 5,755 0

4,372,698 02/03/15 SELL 6040 1.0000 0 4,372,698 4,372,698 0
1,267 02/04/15 COVER 4099 1.0000 0 1,267 1,267 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

4,580 02/05/15 SHORT 4110 1.0000 0 4,580 4,580 0
1,883,262 02/05/15 BUY 6075 1.0000 0 1,883,262 1,883,262 0

3,415 02/06/15 COVER 4123 1.0000 0 3,415 3,415 0
3,911,814 02/06/15 SELL 6094 1.0000 0 3,911,814 3,911,814 0
251,600 02/09/15 BUY 549 1.0000 0 251,600 251,600 0
22,782 02/09/15 COVER 4134 1.0000 0 22,782 22,782 0

687,010 02/09/15 SHORT 8413 1.0000 0 687,010 687,010 0
10,446 02/10/15 COVER 4143 1.0000 0 10,446 10,446 0

274,506 02/10/15 SHORT 8439 1.0000 0 274,506 274,506 0
14,484 02/11/15 COVER 4156 1.0000 0 14,484 14,484 0

2,893,567 02/11/15 SELL 6144 1.0000 0 2,893,567 2,893,567 0
134,312 02/11/15 COVER 8452 1.0000 0 134,312 134,312 0

1,093 02/12/15 SHORT 4165 1.0000 0 1,093 1,093 0
106,070 02/12/15 SELL 6160 1.0000 0 106,070 106,070 0

3,962 02/12/15 SHORT 8477 1.0000 0 3,962 3,962 0
3,261,801 02/13/15 SELL 6186 1.0000 0 3,261,801 3,261,801 0

70,021 02/13/15 COVER 8523 1.0000 0 70,021 70,021 0
9,737 02/17/15 SHORT 4190 1.0000 0 9,737 9,737 0
1,025 02/17/15 COVER 4209 1.0000 0 1,025 1,025 0

1,650,482 02/17/15 SELL 6207 1.0000 0 1,650,482 1,650,482 0
1 02/17/15 COVER 8543 1.0000 0 1 1 0

287,020 02/17/15 COVER 8591 1.0000 0 287,020 287,020 0
13,765 02/18/15 COVER 4218 1.0000 0 13,765 13,765 0

421,702 02/18/15 SELL 6223 1.0000 0 421,702 421,702 0
5,765 02/19/15 COVER 4229 1.0000 0 5,765 5,765 0

270,916 02/19/15 SELL 6240 1.0000 0 270,916 270,916 0
10,934 02/20/15 SHORT 4240 1.0000 0 10,934 10,934 0
90,159 02/20/15 SELL 6257 1.0000 0 90,159 90,159 0
12,023 02/23/15 SHORT 4254 1.0000 0 12,023 12,023 0

1,828,293 02/23/15 SELL 6274 1.0000 0 1,828,293 1,828,293 0
13,433 02/24/15 SHORT 4276 1.0000 0 13,433 13,433 0
19,612 02/24/15 SELL 6291 1.0000 0 19,612 19,612 0
11,763 02/25/15 SHORT 4287 1.0000 0 11,763 11,763 0
8,483 02/26/15 SHORT 4300 1.0000 0 8,483 8,483 0

1,239,688 02/26/15 SELL 6306 1.0000 0 1,239,688 1,239,688 0
330,033 02/26/15 BUY 6325 1.0000 0 330,033 330,033 0
15,789 02/27/15 SHORT 4301 1.0000 0 15,789 15,789 0
9,449 02/27/15 SELL 6326 1.0000 0 9,449 9,449 0
7,276 03/02/15 COVER 4324 1.0000 0 7,276 7,276 0
398 03/02/15 SHORT 4325 1.0000 0 398 398 0

0 03/02/15 INT - 4326 .0000 0 0 0 0
894,933 03/02/15 BUY 6359 1.0000 0 894,933 894,933 0

654 03/02/15 SELL 6368 1.0000 0 654 654 0
0 03/02/15 INT - 6377 .0000 0 0 0 0

5,285 03/03/15 COVER 4340 1.0000 0 5,285 5,285 0
300,000 03/04/15 BUY 1003 1.0000 0 300,000 300,000 0
17,944 03/04/15 COVER 4359 1.0000 0 17,944 17,944 0
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IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

287,375 03/04/15 SELL 6442 1.0000 0 287,375 287,375 0
11,034 03/05/15 COVER 4370 1.0000 0 11,034 11,034 0
17,044 03/06/15 SHORT 4381 1.0000 0 17,044 17,044 0

998,326 03/06/15 SELL 6481 1.0000 0 998,326 998,326 0
3,336,926 03/09/15 BUY 6495 1.0000 0 3,336,926 3,336,926 0

7,587 03/10/15 SHORT 4403 1.0000 0 7,587 7,587 0
639,514 03/10/15 SELL 6505 1.0000 0 639,514 639,514 0
379,091 03/10/15 COVER 9099 1.0000 0 379,091 379,091 0
300,000 03/11/15 SELL 1542 1.0000 0 300,000 300,000 0
27,687 03/11/15 SHORT 4414 1.0000 0 27,687 27,687 0

4,760,910 03/11/15 BUY 6516 1.0000 0 4,760,910 4,760,910 0
384,996 03/11/15 SHORT 9141 1.0000 0 384,996 384,996 0
158,100 03/12/15 SELL 847 1.0000 0 158,100 158,100 0
12,917 03/12/15 SHORT 4427 1.0000 0 12,917 12,917 0
12,171 03/12/15 SELL 6528 1.0000 0 12,171 12,171 0
83,974 03/12/15 COVER 9174 1.0000 0 83,974 83,974 0
3,829 03/16/15 COVER 4447 1.0000 0 3,829 3,829 0

5,986,188 03/16/15 BUY 6571 1.0000 0 5,986,188 5,986,188 0
6,015,009 03/16/15 SELL 6572 1.0000 0 6,015,009 6,015,009 0
1,663,672 03/16/15 BUY 6573 1.0000 0 1,663,672 1,663,672 0

9,310 03/17/15 BUY 6575 1.0000 0 9,310 9,310 0
27,379 03/17/15 COVER 9255 1.0000 0 27,379 27,379 0
20,845 03/18/15 COVER 4469 1.0000 0 20,845 20,845 0

279,822 03/18/15 BUY 6596 1.0000 0 279,822 279,822 0
179,806 03/18/15 SHORT 9314 1.0000 0 179,806 179,806 0
541,675 03/18/15 SHORT 9343 1.0000 0 541,675 541,675 0

3,550,115 03/19/15 SELL 6609 1.0000 0 3,550,115 3,550,115 0
19,205 03/23/15 SHORT 4502 1.0000 0 19,205 19,205 0

2,950,392 03/23/15 SELL 6633 1.0000 0 2,950,392 2,950,392 0
186,044 03/23/15 SHORT 9400 1.0000 0 186,044 186,044 0
208,413 03/23/15 COVER 9427 1.0000 0 208,413 208,413 0
16,369 03/24/15 COVER 4515 1.0000 0 16,369 16,369 0
8,739 03/25/15 COVER 4525 1.0000 0 8,739 8,739 0

105,518 03/25/15 BUY 6644 1.0000 0 105,518 105,518 0
887,870 03/25/15 BUY 6656 1.0000 0 887,870 887,870 0
106,925 03/25/15 SHORT 9454 1.0000 0 106,925 106,925 0
179,111 03/25/15 COVER 9481 1.0000 0 179,111 179,111 0
16,146 03/27/15 COVER 4544 1.0000 0 16,146 16,146 0

1,078,172 03/27/15 BUY 6676 1.0000 0 1,078,172 1,078,172 0
606,050 03/27/15 COVER 9535 1.0000 0 606,050 606,050 0
90,580 03/30/15 SHORT 9567 1.0000 0 90,580 90,580 0

311,600 03/31/15 BUY 675 1.0000 0 311,600 311,600 0
184,420 03/31/15 COVER 9596 1.0000 0 184,420 184,420 0
103,236 04/02/15 COVER 9693 1.0000 0 103,236 103,236 0

3,458,333 04/07/15 SELL 6762 1.0000 0 3,458,333 3,458,333 0
436,230 04/07/15 COVER 9751 1.0000 0 436,230 436,230 0
509,801 04/08/15 BUY 6774 1.0000 0 509,801 509,801 0
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DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

447,015 04/08/15 SHORT 9781 1.0000 0 447,015 447,015 0
1,173,413 04/09/15 SELL 6786 1.0000 0 1,173,413 1,173,413 0
403,166 04/09/15 SHORT 9808 1.0000 0 403,166 403,166 0

1,210,820 04/10/15 SELL 6796 1.0000 0 1,210,820 1,210,820 0
220,171 04/10/15 COVER 9837 1.0000 0 220,171 220,171 0

3,870 04/13/15 COVER 4595 1.0000 0 3,870 3,870 0
1,154,376 04/13/15 SELL 6817 1.0000 0 1,154,376 1,154,376 0

40,646 04/13/15 COVER 9888 1.0000 0 40,646 40,646 0
32,165 04/14/15 COVER 9926 1.0000 0 32,165 32,165 0

939,137 04/15/15 SELL 6838 1.0000 0 939,137 939,137 0
1,249,269 04/16/15 SELL 6850 1.0000 0 1,249,269 1,249,269 0
167,947 04/17/15 SELL 6862 1.0000 0 167,947 167,947 0

3,301,295 04/20/15 BUY 6871 1.0000 0 3,301,295 3,301,295 0
1,708,393 04/21/15 SELL 6880 1.0000 0 1,708,393 1,708,393 0
533,699 04/22/15 SELL 6892 1.0000 0 533,699 533,699 0

1,032,154 04/23/15 SELL 6900 1.0000 0 1,032,154 1,032,154 0
893,445 04/23/15 BUY 6901 1.0000 0 893,445 893,445 0

1,026,435 04/24/15 SELL 6913 1.0000 0 1,026,435 1,026,435 0
936,320 04/27/15 SELL 6926 1.0000 0 936,320 936,320 0
518,841 04/28/15 BUY 6927 1.0000 0 518,841 518,841 0
892,753 04/29/15 SELL 6946 1.0000 0 892,753 892,753 0
10,419 04/30/15 SHORT 4639 1.0000 0 10,419 10,419 0

1,931,951 04/30/15 BUY 6963 1.0000 0 1,931,951 1,931,951 0
0 05/01/15 INT - 742 .0000 0 0 0 0
0 05/01/15 INT - 968 .0000 0 0 0 0

1,723 05/01/15 SELL 6985 1.0000 0 1,723 1,723 0
2,772,053 05/01/15 BUY 6986 1.0000 0 2,772,053 2,772,053 0
200,000 05/04/15 BUY 2552 1.0000 0 200,000 200,000 0
414,536 05/05/15 COVER 4665 1.0000 0 414,536 414,536 0

2,618 05/05/15 COVER 4666 1.0000 0 2,618 2,618 0
4,384,455 05/05/15 SELL 7014 1.0000 0 4,384,455 4,384,455 0

5,086 05/06/15 COVER 4668 1.0000 0 5,086 5,086 0
3,571,193 05/06/15 BUY 7025 1.0000 0 3,571,193 3,571,193 0
1,021,804 05/07/15 BUY 7035 1.0000 0 1,021,804 1,021,804 0
858,069 05/08/15 SELL 7046 1.0000 0 858,069 858,069 0
838,955 05/08/15 COVER 10421 1.0000 0 838,955 838,955 0

3,770,185 05/11/15 SELL 7056 1.0000 0 3,770,185 3,770,185 0
1,480,115 05/12/15 BUY 7066 1.0000 0 1,480,115 1,480,115 0
505,062 05/13/15 BUY 7077 1.0000 0 505,062 505,062 0
336,125 05/14/15 SELL 7090 1.0000 0 336,125 336,125 0

3,015,631 05/15/15 SELL 7101 1.0000 0 3,015,631 3,015,631 0
246,850 05/18/15 SELL 7108 1.0000 0 246,850 246,850 0
466,961 05/19/15 SELL 7120 1.0000 0 466,961 466,961 0
396,665 05/20/15 BUY 7132 1.0000 0 396,665 396,665 0
110,405 05/21/15 BUY 7142 1.0000 0 110,405 110,405 0

1,034,837 05/22/15 SELL 7162 1.0000 0 1,034,837 1,034,837 0
738,016 05/26/15 BUY 7177 1.0000 0 738,016 738,016 0
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112,295 05/26/15 SELL 7178 1.0000 0 112,295 112,295 0
3,116,000 05/27/15 BUY 7187 1.0000 0 3,116,000 3,116,000 0
200,000 05/27/15 SELL 15625 1.0000 0 200,000 200,000 0

2,152,240 05/28/15 SELL 7198 1.0000 0 2,152,240 2,152,240 0
461,511 05/28/15 COVER 10769 1.0000 0 461,511 461,511 0

2,211,846 06/01/15 BUY 7220 1.0000 0 2,211,846 2,211,846 0
1,712 06/01/15 SELL 7221 1.0000 0 1,712 1,712 0

400,000 06/01/15 BUY 15781 1.0000 0 400,000 400,000 0
92,645 06/02/15 SELL 7245 1.0000 0 92,645 92,645 0

157,714 06/03/15 SELL 7258 1.0000 0 157,714 157,714 0
143,657 06/03/15 SHORT 10929 1.0000 0 143,657 143,657 0

1,363,375 06/04/15 SELL 7268 1.0000 0 1,363,375 1,363,375 0
214,585 06/18/15 BUY 7395 1.0000 0 214,585 214,585 0

1,096,124 06/18/15 COVER 11393 1.0000 0 1,096,124 1,096,124 0
400,000 06/18/15 SELL 18340 1.0000 0 400,000 400,000 0

3,095,012 06/19/15 SELL 7406 1.0000 0 3,095,012 3,095,012 0
801,935 06/19/15 COVER 11428 1.0000 0 801,935 801,935 0
197,733 06/19/15 BUY 11429 1.0000 0 197,733 197,733 0

1,936,236 06/22/15 BUY 7418 1.0000 0 1,936,236 1,936,236 0
365,503 06/22/15 SELL 11472 1.0000 0 365,503 365,503 0
158,323 06/22/15 SHORT 11473 1.0000 0 158,323 158,323 0

3 06/24/15 COVER 4700 1.0000 0 3 3 0
693,790 06/24/15 SELL 7433 1.0000 0 693,790 693,790 0
308,460 06/24/15 COVER 11545 1.0000 0 308,460 308,460 0
191,681 06/25/15 COVER 11578 1.0000 0 191,681 191,681 0
655,457 06/26/15 BUY 7463 1.0000 0 655,457 655,457 0
198,277 06/26/15 SHORT 11615 1.0000 0 198,277 198,277 0
104,103 06/29/15 SELL 7476 1.0000 0 104,103 104,103 0
107,474 06/29/15 SHORT 11654 1.0000 0 107,474 107,474 0

6,684,069 06/30/15 BUY 7488 1.0000 0 6,684,069 6,684,069 0

CSHUSD004 CASH COLLATERAL ISDA BARCLAYS CAPITAL INC
0 11/12/14 INT - 231 .0000 0 0 0 0

1249921T5 CASPIAN FOCUSED CREDIT INT'L FD SERS-I OPEN-END
FUND USD

1,000 09/02/14 BUY 520 1,000.0000 0 1,000,000 1,000,000 0

14799OP15 CASPIAN FOCUSED CREDIT INT'L L FUND CL L 01DEC11
161 01/31/15 SELL 805 2,158.6363 0 361,772 347,929 (13,843)
23 04/08/15 SELL 910 1,973.0449 0 50,627 44,504 (6,123)

147999890 CASPIAN FOCUSED CREDIT INTERN'L L FD CL L DMT
500 08/01/14 BUY 432 1,000.0000 0 500,000 500,000 0
113 10/07/14 SELL 598 1,016.8535 0 112,511 114,407 1,896

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD496 PAGE 468
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

149997165 CASPIAN FOCUSED CREDIT INTL OPEN-END FUND USD
2,750 07/31/14 BUY 415 1,000.0000 0 2,750,000 2,750,000 0
619 10/07/14 SELL 597 1,021.1927 0 618,812 631,926 13,114
626 11/19/14 SELL 623 974.7285 0 625,815 610,000 (15,815)
120 01/14/15 SELL 724 950.0527 0 120,222 114,217 (6,005)

1,222 01/14/15 SELL 725 950.0826 0 1,222,060 1,161,058 (61,002)

8B2546B CCC INFORMATION SERVICES TL LX127159
SEMI-ANN. 0.000% 12/20/2019

1,300,000 06/04/15 BUY 754 99.5000 0 1,293,500 1,293,500 0

172998320 CITADEL GLOBAL FIXED INCOME FUND LTD.
(2,950,000)04/01/14 RBUY 545 1.0000 0 (2,950,000) (2,950,000) 0

2,950 09/02/14 BUY 544 1,000.0000 0 2,950,000 2,950,000 0
2,950 09/02/14 SELL 548 1,000.0000 0 2,950,000 2,950,000 0
2,950 09/30/14 BUY 549 1,000.0000 0 2,950,000 2,950,000 0

17299TA18 CITADEL KENSINGTON GLOBAL
1,610 01/30/15 BUY 714 1,000.0000 0 1,610,000 1,610,000 0
1,610 01/30/15 SELL 744 1,000.0000 0 1,610,000 1,610,000 0

17299K6L8 CITADEL KENSINGTON GLOBAL STRATEGIES FUND LTD
OPEN-END FUND USD

5,553 09/30/14 BUY 547 743.7140 0 4,130,000 4,130,000 0
(5,553)09/30/14 RBUY 756 743.7140 0 (4,130,000) (4,130,000) 0
1,503 01/30/15 BUY 745 1,071.1503 0 1,610,000 1,610,000 0
4,130 01/30/15 BUY 758 1,000.0000 0 4,130,000 4,130,000 0

172998635 CITADEL KENSINGTON GLOBAL STRATEGIES FUND LTD
5.150% 08/15/2007

5,553 09/30/14 BUY 526 74,371.3996 0 4,130,000 4,130,000 0
5,553 09/30/14 SELL 538 74,371.3996 0 4,130,000 4,130,000 0

189991110 CMDTY OFFSHORE FUND LTD OPEN-END FUND USD
1,000 10/31/14 BUY 603 1,000.0000 0 1,000,000 1,000,000 0

202997151 CMDTY OFFSHORE FUND, LTD
3,000 08/01/14 BUY 441 1,000.0000 0 3,000,000 3,000,000 0

20299RA24 CMDTY OFFSHORE FUND, LTD - CLASS F - SERIES 03/15
1,400 03/31/15 BUY 873 1,000.0000 0 1,400,000 1,400,000 0

19999H6V2 CMDTY OSFD LTD F SER F SERIES 11/14 DP
1,200 11/28/14 BUY 642 1,000.0000 0 1,200,000 1,200,000 0

19899F126 COLUMBUS HILL OV A S32
1,500 02/27/15 BUY 817 1,000.0000 0 1,500,000 1,500,000 0
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199995283 COLUMBUS HILL OVERSEAS LTD, COHB-DP
4,000 01/30/15 BUY 720 1,000.0000 0 4,000,000 4,000,000 0

199990581 COMMITMENT TO PURCHASE FUND
12,000,000 07/01/14 BUY 2 1.0000 0 12,000,000 12,000,000 0
12,000,000 07/01/14 SELL 3 1.0000 0 12,000,000 12,000,000 0
4,400,000 07/29/14 SELL 378 1.0000 0 4,400,000 4,400,000 0
2,260,000 07/30/14 BUY 384 1.0000 0 2,260,000 2,260,000 0
1,500,000 07/30/14 BUY 386 1.0000 0 1,500,000 1,500,000 0

14,000,000 07/31/14 SELL 6 1.0000 0 14,000,000 14,000,000 0
1,300,000 07/31/14 BUY 395 1.0000 0 1,300,000 1,300,000 0
500,000 07/31/14 BUY 396 1.0000 0 500,000 500,000 0

3,000,000 07/31/14 BUY 397 1.0000 0 3,000,000 3,000,000 0
2,500,000 07/31/14 BUY 398 1.0000 0 2,500,000 2,500,000 0
3,800,000 07/31/14 BUY 399 1.0000 0 3,800,000 3,800,000 0
1,000,000 07/31/14 BUY 400 1.0000 0 1,000,000 1,000,000 0
1,300,000 07/31/14 BUY 401 1.0000 0 1,300,000 1,300,000 0
6,000,000 07/31/14 SELL 405 1.0000 0 6,000,000 6,000,000 0
5,540,000 07/31/14 SELL 406 1.0000 0 5,540,000 5,540,000 0
5,500,000 07/31/14 SELL 407 1.0000 0 5,500,000 5,500,000 0
4,200,000 07/31/14 SELL 408 1.0000 0 4,200,000 4,200,000 0
2,750,000 07/31/14 SELL 414 1.0000 0 2,750,000 2,750,000 0
500,000 08/01/14 SELL 431 1.0000 0 500,000 500,000 0

1,300,000 08/01/14 SELL 436 1.0000 0 1,300,000 1,300,000 0
3,800,000 08/01/14 SELL 437 1.0000 0 3,800,000 3,800,000 0
2,260,000 08/01/14 SELL 440 1.0000 0 2,260,000 2,260,000 0
3,000,000 08/01/14 SELL 442 1.0000 0 3,000,000 3,000,000 0
2,500,000 08/01/14 SELL 445 1.0000 0 2,500,000 2,500,000 0
1,500,000 08/01/14 BUY 450 1.0000 0 1,500,000 1,500,000 0
1,500,000 08/01/14 SELL 451 1.0000 0 1,500,000 1,500,000 0
1,500,000 08/01/14 SELL 452 1.0000 0 1,500,000 1,500,000 0
1,300,000 08/01/14 SELL 454 1.0000 0 1,300,000 1,300,000 0
1,000,000 08/01/14 SELL 456 1.0000 0 1,000,000 1,000,000 0

10,000,000 08/08/14 BUY 2 1.0000 0 10,000,000 10,000,000 0
10,000,000 08/08/14 SELL 5 1.0000 0 10,000,000 10,000,000 0
8,000,000 08/28/14 BUY 5 1.0000 0 8,000,000 8,000,000 0
1,300,000 08/28/14 BUY 462 1.0000 0 1,300,000 1,300,000 0
3,000,000 08/28/14 BUY 463 1.0000 0 3,000,000 3,000,000 0
3,000,000 08/29/14 BUY 9 1.0000 0 3,000,000 3,000,000 0
9,000,000 08/29/14 BUY 12 1.0000 0 9,000,000 9,000,000 0
750,000 08/29/14 BUY 471 1.0000 0 750,000 750,000 0

1,000,000 08/29/14 BUY 472 1.0000 0 1,000,000 1,000,000 0
4,130,000 08/29/14 BUY 473 1.0000 0 4,130,000 4,130,000 0
3,750,000 08/29/14 BUY 474 1.0000 0 3,750,000 3,750,000 0
750,000 08/29/14 BUY 475 1.0000 0 750,000 750,000 0

3,000,000 09/02/14 SELL 487 1.0000 0 3,000,000 3,000,000 0
750,000 09/02/14 SELL 528 1.0000 0 750,000 750,000 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

1,000,000 09/02/14 SELL 529 1.0000 0 1,000,000 1,000,000 0
3,750,000 09/02/14 SELL 530 1.0000 0 3,750,000 3,750,000 0
5,000,000 09/29/14 BUY 9 1.0000 0 5,000,000 5,000,000 0
3,000,000 09/29/14 BUY 501 1.0000 0 3,000,000 3,000,000 0
5,000,000 09/29/14 BUY 502 1.0000 0 5,000,000 5,000,000 0
1,000,000 09/29/14 BUY 503 1.0000 0 1,000,000 1,000,000 0
3,500,000 09/29/14 BUY 504 1.0000 0 3,500,000 3,500,000 0
1,000,000 09/29/14 BUY 505 1.0000 0 1,000,000 1,000,000 0
1,500,000 09/29/14 BUY 506 1.0000 0 1,500,000 1,500,000 0
1,500,000 09/29/14 BUY 507 1.0000 0 1,500,000 1,500,000 0
4,000,000 09/29/14 BUY 509 1.0000 0 4,000,000 4,000,000 0
8,000,000 09/30/14 SELL 10 1.0000 0 8,000,000 8,000,000 0
1,000,000 09/30/14 BUY 16 1.0000 0 1,000,000 1,000,000 0
4,000,000 09/30/14 BUY 19 1.0000 0 4,000,000 4,000,000 0
9,000,000 09/30/14 SELL 20 1.0000 0 9,000,000 9,000,000 0
3,000,000 09/30/14 SELL 20 1.0000 0 3,000,000 3,000,000 0
8,000,000 09/30/14 BUY 508 1.0000 0 8,000,000 8,000,000 0
1,300,000 09/30/14 SELL 524 1.0000 0 1,300,000 1,300,000 0
4,130,000 09/30/14 SELL 527 1.0000 0 4,130,000 4,130,000 0
750,000 09/30/14 SELL 533 1.0000 0 750,000 750,000 0

5,000,000 10/01/14 SELL 13 1.0000 0 5,000,000 5,000,000 0
2,000,000 10/01/14 BUY 513 1.0000 0 2,000,000 2,000,000 0
2,000,000 10/01/14 SELL 609 1.0000 0 2,000,000 2,000,000 0
3,000,000 10/17/14 SELL 551 1.0000 0 3,000,000 3,000,000 0
1,500,000 10/20/14 SELL 557 1.0000 0 1,500,000 1,500,000 0

12,000,000 10/28/14 BUY 3 1.0000 0 12,000,000 12,000,000 0
5,000,000 10/30/14 BUY 17 1.0000 0 5,000,000 5,000,000 0
8,000,000 10/30/14 SELL 569 1.0000 0 8,000,000 8,000,000 0
4,000,000 10/30/14 SELL 573 1.0000 0 4,000,000 4,000,000 0
1,200,000 10/30/14 BUY 576 1.0000 0 1,200,000 1,200,000 0
6,000,000 10/31/14 BUY 7 1.0000 0 6,000,000 6,000,000 0
1,000,000 10/31/14 BUY 25 1.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 BUY 26 1.0000 0 4,000,000 4,000,000 0
1,000,000 10/31/14 SELL 27 1.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 SELL 28 1.0000 0 4,000,000 4,000,000 0
1,500,000 10/31/14 SELL 579 1.0000 0 1,500,000 1,500,000 0
3,000,000 10/31/14 BUY 583 1.0000 0 3,000,000 3,000,000 0
500,000 10/31/14 BUY 584 1.0000 0 500,000 500,000 0

1,000,000 10/31/14 SELL 596 1.0000 0 1,000,000 1,000,000 0
3,500,000 10/31/14 SELL 601 1.0000 0 3,500,000 3,500,000 0
1,000,000 10/31/14 SELL 602 1.0000 0 1,000,000 1,000,000 0
5,000,000 10/31/14 SELL 605 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/03/14 SELL 20 1.0000 0 5,000,000 5,000,000 0
3,000,000 11/03/14 SELL 624 1.0000 0 3,000,000 3,000,000 0
5,000,000 11/07/14 BUY 592 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/07/14 SELL 633 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/26/14 BUY 25 1.0000 0 5,000,000 5,000,000 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

5,500,000 11/26/14 BUY 632 1.0000 0 5,500,000 5,500,000 0
12,000,000 11/28/14 SELL 9 1.0000 0 12,000,000 12,000,000 0
6,000,000 11/28/14 SELL 10 1.0000 0 6,000,000 6,000,000 0
1,000,000 11/28/14 SELL 31 1.0000 0 1,000,000 1,000,000 0
4,000,000 11/28/14 BUY 34 1.0000 0 4,000,000 4,000,000 0
1,000,000 11/28/14 BUY 35 1.0000 0 1,000,000 1,000,000 0
4,000,000 11/28/14 SELL 39 1.0000 0 4,000,000 4,000,000 0
1,200,000 11/28/14 SELL 637 1.0000 0 1,200,000 1,200,000 0
500,000 11/28/14 SELL 638 1.0000 0 500,000 500,000 0

5,000,000 12/01/14 SELL 28 1.0000 0 5,000,000 5,000,000 0
8,760,000 12/19/14 BUY 653 1.0000 0 8,760,000 8,760,000 0
1,800,000 12/30/14 BUY 663 1.0000 0 1,800,000 1,800,000 0
4,200,000 12/30/14 BUY 664 1.0000 0 4,200,000 4,200,000 0
1,610,000 12/30/14 BUY 665 1.0000 0 1,610,000 1,610,000 0
1,500,000 12/30/14 BUY 666 1.0000 0 1,500,000 1,500,000 0
1,000,000 12/31/14 SELL 37 1.0000 0 1,000,000 1,000,000 0
4,000,000 12/31/14 SELL 40 1.0000 0 4,000,000 4,000,000 0
1,200,000 12/31/14 BUY 667 1.0000 0 1,200,000 1,200,000 0
1,500,000 12/31/14 BUY 668 1.0000 0 1,500,000 1,500,000 0
4,000,000 12/31/14 BUY 672 1.0000 0 4,000,000 4,000,000 0
5,500,000 12/31/14 SELL 675 1.0000 0 5,500,000 5,500,000 0
8,760,000 01/16/15 SELL 678 1.0000 0 8,760,000 8,760,000 0
1,720,000 01/22/15 BUY 726 1.0000 0 1,720,000 1,720,000 0
5,000,000 01/29/15 BUY 30 1.0000 0 5,000,000 5,000,000 0
1,000,000 01/30/15 BUY 43 1.0000 0 1,000,000 1,000,000 0
4,000,000 01/30/15 BUY 46 1.0000 0 4,000,000 4,000,000 0
900,000 01/30/15 BUY 691 1.0000 0 900,000 900,000 0
600,000 01/30/15 BUY 692 1.0000 0 600,000 600,000 0

1,500,000 01/30/15 BUY 693 1.0000 0 1,500,000 1,500,000 0
600,000 01/30/15 BUY 694 1.0000 0 600,000 600,000 0

7,500,000 01/30/15 BUY 695 1.0000 0 7,500,000 7,500,000 0
3,000,000 01/30/15 BUY 696 1.0000 0 3,000,000 3,000,000 0
4,910,000 01/30/15 BUY 697 1.0000 0 4,910,000 4,910,000 0
1,800,000 01/30/15 SELL 706 1.0000 0 1,800,000 1,800,000 0
4,200,000 01/30/15 SELL 708 1.0000 0 4,200,000 4,200,000 0
4,000,000 01/30/15 SELL 715 1.0000 0 4,000,000 4,000,000 0
1,500,000 01/30/15 SELL 716 1.0000 0 1,500,000 1,500,000 0
1,500,000 01/30/15 SELL 717 1.0000 0 1,500,000 1,500,000 0
1,200,000 01/30/15 SELL 718 1.0000 0 1,200,000 1,200,000 0
1,610,000 01/30/15 SELL 719 1.0000 0 1,610,000 1,610,000 0
1,720,000 01/30/15 SELL 742 1.0000 0 1,720,000 1,720,000 0
7,003,000 02/02/15 BUY 710 1.0000 0 7,003,000 7,003,000 0

27,000 02/02/15 BUY 711 1.0000 0 27,000 27,000 0
900,000 02/02/15 SELL 764 1.0000 0 900,000 900,000 0

5,000,000 02/24/15 SELL 32 1.0000 0 5,000,000 5,000,000 0
1,000,000 02/25/15 SELL 45 1.0000 0 1,000,000 1,000,000 0
4,000,000 02/25/15 SELL 48 1.0000 0 4,000,000 4,000,000 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

5,000,000 02/26/15 BUY 37 1.0000 0 5,000,000 5,000,000 0
7,500,000 02/26/15 SELL 769 1.0000 0 7,500,000 7,500,000 0
4,910,000 02/26/15 SELL 770 1.0000 0 4,910,000 4,910,000 0
3,000,000 02/26/15 SELL 771 1.0000 0 3,000,000 3,000,000 0
7,003,000 02/26/15 SELL 772 1.0000 0 7,003,000 7,003,000 0

27,000 02/26/15 SELL 774 1.0000 0 27,000 27,000 0
1,400,000 02/26/15 BUY 779 1.0000 0 1,400,000 1,400,000 0
500,000 02/26/15 BUY 780 1.0000 0 500,000 500,000 0

1,000,000 02/27/15 BUY 51 1.0000 0 1,000,000 1,000,000 0
4,000,000 02/27/15 BUY 54 1.0000 0 4,000,000 4,000,000 0
600,000 02/27/15 SELL 810 1.0000 0 600,000 600,000 0
600,000 02/27/15 SELL 813 1.0000 0 600,000 600,000 0

1,500,000 02/27/15 SELL 815 1.0000 0 1,500,000 1,500,000 0
1,000,000 03/23/15 SELL 54 1.0000 0 1,000,000 1,000,000 0
4,000,000 03/23/15 SELL 56 1.0000 0 4,000,000 4,000,000 0
5,400,000 03/30/15 BUY 43 1.0000 0 5,400,000 5,400,000 0
1,000,000 03/30/15 BUY 853 1.0000 0 1,000,000 1,000,000 0
5,000,000 03/30/15 BUY 854 1.0000 0 5,000,000 5,000,000 0
300,000 03/30/15 BUY 855 1.0000 0 300,000 300,000 0
500,000 03/30/15 BUY 856 1.0000 0 500,000 500,000 0

5,000,000 03/31/15 SELL 44 1.0000 0 5,000,000 5,000,000 0
1,000,000 03/31/15 BUY 862 1.0000 0 1,000,000 1,000,000 0
2,000,000 03/31/15 BUY 863 1.0000 0 2,000,000 2,000,000 0
500,000 03/31/15 BUY 864 1.0000 0 500,000 500,000 0

3,400,000 03/31/15 BUY 865 1.0000 0 3,400,000 3,400,000 0
6,400,000 03/31/15 BUY 870 1.0000 0 6,400,000 6,400,000 0
500,000 03/31/15 SELL 871 1.0000 0 500,000 500,000 0

1,400,000 03/31/15 SELL 872 1.0000 0 1,400,000 1,400,000 0
5,700,000 04/01/15 BUY 875 1.0000 0 5,700,000 5,700,000 0
5,700,000 04/01/15 SELL 895 1.0000 0 5,700,000 5,700,000 0
6,400,000 04/17/15 SELL 892 1.0000 0 6,400,000 6,400,000 0
5,000,000 04/20/15 SELL 893 1.0000 0 5,000,000 5,000,000 0
2,000,000 04/24/15 SELL 897 1.0000 0 2,000,000 2,000,000 0
500,000 04/27/15 SELL 942 1.0000 0 500,000 500,000 0

5,400,000 04/28/15 SELL 47 1.0000 0 5,400,000 5,400,000 0
3,400,000 04/29/15 BUY 907 1.0000 0 3,400,000 3,400,000 0
2,000,000 04/29/15 BUY 908 1.0000 0 2,000,000 2,000,000 0
4,140,000 04/29/15 BUY 909 1.0000 0 4,140,000 4,140,000 0
3,400,000 04/29/15 SELL 943 1.0000 0 3,400,000 3,400,000 0
1,000,000 04/30/15 SELL 913 1.0000 0 1,000,000 1,000,000 0
2,400,000 04/30/15 BUY 922 1.0000 0 2,400,000 2,400,000 0
2,480,000 04/30/15 BUY 923 1.0000 0 2,480,000 2,480,000 0
2,500,000 04/30/15 BUY 924 1.0000 0 2,500,000 2,500,000 0
1,300,000 04/30/15 BUY 925 1.0000 0 1,300,000 1,300,000 0
3,700,000 04/30/15 BUY 926 1.0000 0 3,700,000 3,700,000 0
2,500,000 04/30/15 BUY 930 1.0000 0 2,500,000 2,500,000 0
500,000 04/30/15 SELL 932 1.0000 0 500,000 500,000 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

300,000 04/30/15 SELL 934 1.0000 0 300,000 300,000 0
1,000,000 04/30/15 SELL 946 1.0000 0 1,000,000 1,000,000 0
1,420,000 05/14/15 BUY 963 1.0000 0 1,420,000 1,420,000 0
1,420,000 05/14/15 SELL 964 1.0000 0 1,420,000 1,420,000 0
1,420,000 05/14/15 BUY 965 1.0000 0 1,420,000 1,420,000 0
6,000,000 05/15/15 BUY 12 1.0000 0 6,000,000 6,000,000 0
6,000,000 05/15/15 SELL 13 1.0000 0 6,000,000 6,000,000 0
4,140,000 05/29/15 SELL 974 1.0000 0 4,140,000 4,140,000 0
2,000,000 05/29/15 SELL 978 1.0000 0 2,000,000 2,000,000 0
3,700,000 05/29/15 SELL 980 1.0000 0 3,700,000 3,700,000 0
2,500,000 05/29/15 SELL 981 1.0000 0 2,500,000 2,500,000 0
3,400,000 05/29/15 SELL 983 1.0000 0 3,400,000 3,400,000 0
2,400,000 05/29/15 SELL 984 1.0000 0 2,400,000 2,400,000 0
1,300,000 05/29/15 SELL 986 1.0000 0 1,300,000 1,300,000 0
2,500,000 05/29/15 SELL 991 1.0000 0 2,500,000 2,500,000 0
2,480,000 05/29/15 SELL 993 1.0000 0 2,480,000 2,480,000 0
1,420,000 06/01/15 SELL 1018 1.0000 0 1,420,000 1,420,000 0
2,000,000 06/29/15 BUY 1025 1.0000 0 2,000,000 2,000,000 0

24499JB13 COMMON STOCK USD
10,000 08/08/14 BUY 6 1,000.0000 0 10,000,000 10,000,000 0

8B0644B COMMSCOPE INC TLB L1 COV LITE LX143177
SEMI-ANN. 0.000% 05/27/2022
450,000 05/28/15 BUY 666 99.7500 0 448,875 448,875 0
450,000 06/25/15 SELL 929 100.0000 0 448,875 450,000 1,125

8A5985B CONNOLLY CORP TL LIEN1 COV LITE; BGH39Q7G1;
SEMI-ANN. 0.000% 05/12/2021
249,370 06/01/15 BUY 704 100.0000 0 249,370 249,370 0

212998231 CONTRARIAN FUND I OFFSHORE LIMITED
3,516 07/25/14 SELL 417 346.0674 0 853,999 1,216,707 362,708
189 08/25/14 SELL 443 338.1415 0 46,001 64,037 18,036

22599GM28 CREDIT SUISSE SECURITIZED PRODUCT FUND LTD CL A1
1,500 08/01/14 BUY 448 1,000.0000 0 1,500,000 1,500,000 0

225991116 CREDIT SUISSE SECURITIZED-DP
3,500 10/31/14 BUY 604 1,000.0000 0 3,500,000 3,500,000 0

2339995T4 D.E. SHAW OCULUC INTERNATIONAL-DP
1 04/30/15 BUY 948 1,000,000.0000 0 1,000,000 1,000,000 0

8B8936B DAE AVIATION STANDARD AERO TL L1 LX145044
SEMI-ANN. 0.000% 06/25/2022
300,000 06/25/15 BUY 933 99.5000 0 298,500 298,500 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

GXM5IDX DAX INDEX FUTURE EQUITY INDEX 19/JUN/2015 GXM5
EXPIRES 06/19/2015 SIZE 25

36 06/03/15 CLLFUT 10936 EUR 11,467.9629 0 0 65 (65)

8B7086B DELTEK TL 1ST LIEN COVLITE LX145142
SEMI-ANN. 0.000% 12/19/2022
200,000 06/19/15 BUY 895 99.5000 0 199,000 199,000 0

8B4673B DOLLAR TREE TL 1LN FIXED RATE COV TL BGH3US8R8
SEMI-ANN. 0.000% 05/26/2022
350,000 06/09/15 BUY 824 100.0000 0 350,000 350,000 0

7B8428B EAGLE PARENT INC TLB BGH3S8879 LX144606
SEMI-ANN. 0.000% 05/21/2022
650,000 05/21/15 BUY 612 99.7500 0 648,375 648,375 0

269998514 EAGLE QUANTITATIVE MACRO FUND LTD
1,274 07/11/14 SELL 375 810.5288 0 1,150,000 1,032,273 (117,727)

EUR COLL ECU COLLATERAL ACCOUNT
503 07/01/14 SHORT 2267 EUR 1.0000 0 687 687 0

0 07/01/14 INT - 2555 EUR .0000 0 0 0 0
195 07/01/14 SELL 2557 EUR 1.0000 0 266 266 1

1 07/08/14 BUY 456 EUR 1.0000 0 1 1 0
64,140 07/10/14 SELL 1359 EUR 1.0000 0 87,842 87,237 (605)
32,828 07/14/14 BUY 1473 EUR 1.0000 0 44,734 44,734 0

118,497 07/18/14 COVER 629 EUR 1.0000 0 161,048 160,084 964
1 07/18/14 BUY 631 EUR 1.0000 0 1 1 0
1 07/18/14 SELL 645 EUR 1.0000 0 1 1 0

29,225 07/21/14 COVER 2870 EUR 1.0000 0 39,514 39,514 0
7,074 07/28/14 COVER 3053 EUR 1.0000 0 9,507 9,507 0

424,735 07/28/14 BUY 3055 EUR 1.0000 0 570,822 570,822 0
8 07/28/14 BUY 71969 EUR 1.0000 0 11 11 0

431,808 07/28/14 SELL 71973 EUR 1.0000 0 587,423 580,329 (7,094)
0 07/31/14 SHORT 2509 EUR 1.0000 0 0 0 0
0 08/01/14 INT - 2526 EUR .0000 0 0 0 0

433 08/01/14 SHORT 2531 EUR 1.0000 0 581 581 0
0 08/01/14 INT - 3222 EUR .0000 0 0 0 0

324 08/01/14 SHORT 3230 EUR 1.0000 0 436 436 0
17 08/01/14 SHORT 72061 EUR 1.0000 0 23 23 0
0 08/01/14 INT - 72063 EUR .0000 0 0 0 0

17 08/04/14 SHORT 3262 EUR 1.0000 0 23 23 0
17 08/04/14 COVER 72073 EUR 1.0000 0 23 23 0

12,618 08/08/14 SELL 2323 EUR 1.0000 0 17,191 16,927 (264)
343 09/02/14 SHORT 2782 EUR 1.0000 0 450 450 0

0 09/02/14 INT - 2784 EUR .0000 0 0 0 0
0 09/02/14 INT - 3910 EUR .0000 0 0 0 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
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TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

675 09/02/14 SELL 3915 EUR 1.0000 0 891 886 (6)
0 09/08/14 BUY 2837 EUR 1.0000 0 0 0 0

11,760 09/09/14 BUY 3392 EUR 1.0000 0 15,187 15,187 0
0 09/15/14 BUY 3587 EUR 1.0000 0 0 0 0

22,264 09/16/14 BUY 3668 EUR 1.0000 0 28,815 28,815 0
29,213 09/16/14 SELL 4117 EUR 1.0000 0 38,346 37,809 (537)
46,540 09/19/14 BUY 4171 EUR 1.0000 0 59,760 59,760 0

214 10/01/14 SELL 3041 EUR 1.0000 0 270 270 0
0 10/01/14 INT - 3043 EUR .0000 0 0 0 0

141 10/01/14 SELL 4313 EUR 1.0000 0 182 178 (4)
0 10/01/14 INT - 4324 EUR .0000 0 0 0 0

14,070 10/30/14 COVER 3275 EUR 1.0000 0 17,964 17,758 206
226 11/03/14 SHORT 3307 EUR 1.0000 0 282 282 0

0 11/03/14 INT - 3309 EUR .0000 0 0 0 0
579 11/03/14 SELL 4755 EUR 1.0000 0 725 722 (3)

0 11/03/14 INT - 4757 EUR .0000 0 0 0 0
16,858 11/06/14 BUY 3353 EUR 1.0000 0 20,965 20,965 0
70,064 11/17/14 BUY 5770 EUR 1.0000 0 87,275 87,275 0

475,020 11/26/14 BUY 6153 EUR 1.0000 0 595,129 595,129 0
1,734 11/26/14 BUY 6155 EUR 1.0000 0 2,173 2,173 0

202,940 11/27/14 SELL 6159 EUR 1.0000 0 254,260 253,300 (961)
476,226 11/28/14 SHORT 8148 EUR 1.0000 0 593,688 593,688 0
476,226 11/28/14 SHORT 72565 EUR 1.0000 0 593,688 593,688 0
476,226 11/28/14 COVER 73027 EUR 1.0000 0 593,688 593,688 0

137 12/02/14 SELL 3558 EUR 1.0000 0 170 170 (1)
28,719 12/02/14 SELL 3577 EUR 1.0000 0 35,779 35,619 (160)
25,302 12/02/14 BUY 3579 EUR 1.0000 0 31,380 31,380 0

351 12/02/14 SELL 5111 EUR 1.0000 0 437 436 (2)
45,558 12/02/14 BUY 6349 EUR 1.0000 0 56,503 56,503 0

235,636 12/15/14 BUY 6962 EUR 1.0000 0 292,718 292,718 0
22,475 12/16/14 SELL 3716 EUR 1.0000 0 27,906 28,115 209

950 12/18/14 BUY 3733 EUR 1.0000 0 1,167 1,167 0
322,200 12/18/14 BUY 5426 EUR 1.0000 0 395,645 395,645 0
121,220 12/18/14 BUY 7083 EUR 1.0000 0 148,852 148,852 0
118,800 12/18/14 BUY 7084 EUR 1.0000 0 145,880 145,880 0
249,594 12/18/14 SELL 7110 EUR 1.0000 0 306,632 306,489 (142)
44,856 12/18/14 SHORT 7112 EUR 1.0000 0 55,080 55,080 0
4,560 12/19/14 BUY 3744 EUR 1.0000 0 5,592 5,592 0

39,380 12/19/14 SELL 5443 EUR 1.0000 0 48,439 48,294 (145)
27,950 12/19/14 COVER 7142 EUR 1.0000 0 34,321 34,276 45

117,040 12/19/14 SHORT 7143 EUR 1.0000 0 143,532 143,532 0
14,520 12/19/14 SHORT 7144 EUR 1.0000 0 17,807 17,807 0

0 12/31/14 SELL 3814 EUR 1.0000 0 0 0 0
0 01/02/15 INT - 3833 EUR .0000 0 0 0 0

13 01/02/15 SELL 3835 EUR 1.0000 0 16 16 0
1,141 01/02/15 SHORT 7467 EUR 1.0000 0 1,373 1,373 0

0 01/02/15 INT - 7476 EUR .0000 0 0 0 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

10,640 01/20/15 BUY 3950 EUR 1.0000 0 12,313 12,313 0
190,590 01/20/15 SHORT 7922 EUR 1.0000 0 220,560 220,560 0
190,590 01/20/15 SHORT 7979 EUR 1.0000 0 220,560 220,560 0

121 02/09/15 COVER 8414 EUR 1.0000 0 139 137 3
5,207 02/16/15 SHORT 8539 EUR 1.0000 0 5,939 5,939 0

648,282 03/12/15 COVER 9177 EUR 1.0000 0 744,471 688,248 56,223
1,174 03/17/15 COVER 9262 EUR 1.0000 0 1,344 1,245 99
1,426 03/17/15 SHORT 9264 EUR 1.0000 0 1,512 1,512 0
5,200 03/27/15 SHORT 9536 EUR 1.0000 0 5,663 5,663 0

2,337,634 03/31/15 COVER 9601 EUR 1.0000 0 2,667,380 2,510,619 156,761
1,169,730 03/31/15 SHORT 9930 EUR 1.0000 0 1,256,290 1,256,290 0
376,936 05/05/15 SELL 4663 EUR 1.0000 0 439,680 421,697 (17,984)

0 05/29/15 SELL 4673 EUR 1.0000 0 0 0 0

8B8550B ENDO LUXEMBOURG FINANCE TLB 1ST LN BGH3WW5J8
SEMI-ANN. 0.000% 06/24/2022
450,000 06/24/15 BUY 924 99.7500 0 448,875 448,875 0

3B3292F EURO STOXX 50 INDEX CALL EUR 3350.00
CALL SCTY EX 03/20/2015 10

754 11/25/14 BUYCAL 6061 EUR 63.0000 2,165 595,251 593,086 0
754 11/25/14 SELCAL 6150 EUR 63.0000 0 595,251 593,086 (2,165)
754 11/25/14 BUYCAL 72563 EUR 63.0000 1,506 594,592 593,086 0
754 11/26/14 BUYCAL 8146 EUR 63.0000 1,511 596,640 595,129 0
754 11/26/14 SELCAL 73025 EUR 63.3200 1,511 594,592 598,152 2,048

4B8392W EURO STOXX 50 INDEX CALL EUR 3550.00
CALL SCTY EX 06/19/2015 10

457 03/13/15 SELCAL 9175 EUR 142.0000 692 331,514 682,782 350,576
1,007 03/31/15 SELCAL 9597 EUR 184.5000 1,557 730,491 1,995,401 1,263,353
261 03/31/15 WRTCAL 9599 EUR 184.5000 404 516,776 517,179 0
261 03/31/15 BBKCAL 9663 EUR 184.5000 0 516,776 517,179 (404)
373 03/31/15 BUYCAL 9665 EUR 184.5000 0 739,111 739,111 0
373 05/14/15 SELCAL 10520 EUR 95.0000 611 739,111 403,250 (336,472)

7B3458W EURO STOXX 50 INDEX CALL EUR 3800.00
CALL SCTY EX 12/18/2015 10

563 05/14/15 BUYCAL 10524 EUR 104.0000 923 667,244 666,322 0

G33994156 EVEREST CAPITAL GLOBAL LTD.
773 07/16/14 SELL 366 943.9195 0 512,916 730,000 217,084

8B0633B EXOPACK ZERO 05/19 LB 1LN COVLITE LX144754
SEMI-ANN. 0.000% 05/08/2019
240,000 05/29/15 BUY 693 99.6264 0 239,103 239,103 0

(240,000)05/29/15 RBUY 1143 99.6264 0 (239,103) (239,103) 0
239,392 05/29/15 RBBUY 1144 99.9440 0 239,258 239,258 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

344993969 FOLGER HILL PARTNERS (CAYMAN) LTD
5,000 04/20/15 BUY 894 1,000.0000 0 5,000,000 5,000,000 0
2,462 05/29/15 BUY 985 974.9107 0 2,400,000 2,400,000 0

9A4564B GATES GLOBAL LLC TL L1 COV LITE: TLLOAN/TERM;
SEMI-ANN. 0.000% 06/11/2021
200,000 05/05/15 BUY 568 100.0000 0 200,000 200,000 0
150,000 05/13/15 BUY 569 100.0000 0 150,000 150,000 0
100,000 05/27/15 BUY 656 99.8750 0 99,875 99,875 0

(100,000)05/27/15 RBUY 901 99.8750 0 (99,875) (99,875) 0
100,000 05/27/15 RBBUY 902 99.6718 0 99,672 99,672 0
130,000 06/18/15 BUY 885 98.8750 0 128,538 128,538 0

38099L568 GMO EMERGING COUNTRY LOCAL DEBT FUND (OFFSHORE) LP
12,000,000 11/28/14 BUY 11 1.0000 0 12,000,000 12,000,000 0
6,000,000 11/28/14 BUY 12 1.0000 0 6,000,000 6,000,000 0

7B8072B GRD HOLDING III CORP BGH3S1AY2 TLB LX144535
SEMI-ANN. 0.000% 05/19/2022
450,000 05/19/15 BUY 777 97.7500 0 439,875 439,875 0

7B6185B GROCERY OUTLET INC. (GOBP HOLDINGS) INITIAL TERM
SEMI-ANN. 0.000% 10/21/2021
300,000 05/08/15 BUY 554 100.0000 0 300,000 300,000 0

42199G156 HAYMAN CREDES OFFSHORE FD LP CL I-MT
500 04/30/15 BUY 959 1,000.0000 0 500,000 500,000 0

420998676 HAYMAN CREDES OFFSHORE FUND L.P.
3,000,000 02/26/15 BUY 776 1.0000 0 3,000,000 3,000,000 0

G42996994 HIGHBRIDGE CAPITAL INSTITUTIONAL FUND, LTD
500 07/28/14 SELL 373 1,097.3400 0 500,000 548,670 48,670
500 10/31/14 SELL 599 1,119.9400 0 500,000 559,970 59,970

HKD COLL HONG KONG DOLLAR
CASH COLLATERAL

1 07/01/14 SHORT 71587 HKD 1.0000 0 0 0 0
496 07/28/14 SHORT 3047 HKD 1.0000 0 64 64 0
496 07/28/14 COVER 71964 HKD 1.0000 0 64 64 0

0 08/01/14 INT - 3220 HKD .0000 0 0 0 0
0 08/01/14 SHORT 3228 HKD 1.0000 0 0 0 0
1 08/01/14 SHORT 72057 HKD 1.0000 0 0 0 0
0 08/01/14 INT - 72059 HKD .0000 0 0 0 0
1 08/04/14 SHORT 72069 HKD 1.0000 0 0 0 0
0 08/04/14 INT - 72071 HKD .0000 0 0 0 0
1 08/04/14 COVER 72090 HKD 1.0000 0 0 0 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
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DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

0 09/02/14 INT - 3908 HKD .0000 0 0 0 0
1 09/02/14 SHORT 3920 HKD 1.0000 0 0 0 0
1 10/01/14 SHORT 4311 HKD 1.0000 0 0 0 0
0 10/01/14 INT - 4322 HKD .0000 0 0 0 0
1 11/03/14 SHORT 4751 HKD 1.0000 0 0 0 0
0 11/03/14 INT - 4753 HKD .0000 0 0 0 0
1 12/02/14 SHORT 5115 HKD 1.0000 0 0 0 0
1 03/02/15 SHORT 6366 HKD 1.0000 0 0 0 0
0 03/02/15 INT - 6375 HKD .0000 0 0 0 0
1 05/01/15 SHORT 6989 HKD 1.0000 0 0 0 0
1 06/01/15 SHORT 7226 HKD 1.0000 0 0 0 0

7B5623B HOUGHTON MIFFLIN HARCOURT PUBLISHERS, INC. TERM
SEMI-ANN. 0.000% 05/15/2021
550,000 05/11/15 BUY 566 99.5000 0 547,250 547,250 0
200,000 06/16/15 BUY 851 99.7500 0 199,500 199,500 0

7A7370B HUB INTERNATIONAL LTD TL1 B L+325 10/2/2020;
SEMI-ANN. 0.000% 10/02/2020
300,000 06/01/15 BUY 703 99.7500 0 299,250 299,250 0

7B6184B INFORMATICA CORP UNFUNDED BRIDGE LOAN BGH3QR515
MONTHLY 0.000% 10/13/2015

500,000 05/01/15 BUY 552 .0000 0 0 0 0

8B2120B INFORMATICA TLB 1ST LIEN COV LITE LX144702
SEMI-ANN. 0.000% 06/03/2022
650,000 06/03/15 BUY 731 99.7500 0 648,375 648,375 0

0B2322B IPREO HOLDINGS TLB L1 COV LITE; LX138814;
SEMI-ANN. 0.000% 07/16/2021
490,000 05/15/15 BUY 571 100.0000 0 490,000 490,000 0

(490,000)05/15/15 RBUY 701 100.0000 0 (490,000) (490,000) 0
490,000 05/15/15 RBBUY 702 99.9364 0 489,688 489,688 0

8B8552B JACKS FAMILY REST TLB 1LN COV LIT BGH3WW1B9
SEMI-ANN. 0.000% 06/30/2022
550,000 06/24/15 BUY 923 99.0000 0 544,500 544,500 0

7B4373B JEFFERIES FINANCE TL B BLA014CS8 5/1/2020
SEMI-ANN. 0.000% 05/01/2020
600,000 05/08/15 BUY 564 99.0000 0 594,000 594,000 0

JPY COLL JPY CASH COLLATERAL
0 07/01/14 INT - 1217 JPY .0000 0 0 0 0

23,126 07/01/14 SHORT 1225 JPY 1.0000 0 228 228 0
0 07/01/14 INT - 2551 JPY .0000 0 0 0 0
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9,905 07/01/14 SELL 2553 JPY 1.0000 0 97 98 0
1 07/08/14 BUY 454 JPY 1.0000 0 0 0 0

10,170,000 07/10/14 SHORT 1361 JPY 1.0000 0 100,405 100,405 0
1,370,600 07/18/14 SELL 637 JPY 1.0000 0 13,478 13,517 39

1 07/18/14 SELL 649 JPY 1.0000 0 0 0 0
0 08/01/14 INT - 2064 JPY .0000 0 0 0 0

49,178 08/01/14 SHORT 2066 JPY 1.0000 0 480 480 0
0 09/02/14 INT - 3140 JPY .0000 0 0 0 0

64,373 09/02/14 SHORT 3144 JPY 1.0000 0 612 612 0
1,300,375,000 09/05/14 COVER 3290 JPY 1.0000 0 12,401,459 12,398,103 3,356

1,904,280 09/08/14 SHORT 3342 JPY 1.0000 0 18,070 18,070 0
2 09/15/14 SHORT 3583 JPY 1.0000 0 0 0 0

14,775,000 09/19/14 BUY 3804 JPY 1.0000 0 135,569 135,569 0
28,579 10/01/14 SELL 4192 JPY 1.0000 0 263 261 (2)

0 11/03/14 INT - 5262 JPY .0000 0 0 0 0
85,046 11/03/14 SELL 5264 JPY 1.0000 0 759 745 (14)

3,374,280 12/09/14 SELL 6679 JPY 1.0000 0 28,741 28,362 (379)
1,260,000 12/18/14 SELL 7087 JPY 1.0000 0 10,719 10,602 (117)

41,925,000 12/18/14 BUY 7088 JPY 1.0000 0 352,770 352,770 0
2,520,000 12/19/14 BUY 7135 JPY 1.0000 0 21,100 21,100 0

42,570,000 12/19/14 BUY 7136 JPY 1.0000 0 356,443 356,443 0
630,000 12/24/14 SELL 7259 JPY 1.0000 0 5,304 5,228 (76)

16,770,000 12/24/14 BUY 7260 JPY 1.0000 0 139,176 139,176 0
7,740,000 12/26/14 SELL 7300 JPY 1.0000 0 64,940 64,256 (684)

2,772 01/02/15 SELL 7465 JPY 1.0000 0 23 23 0
16,020,000 01/20/15 BUY 7926 JPY 1.0000 0 135,367 135,367 0
16,020,000 01/21/15 BUY 7983 JPY 1.0000 0 136,034 136,034 0
8,406,056 02/16/15 BUY 8541 JPY 1.0000 0 70,952 70,952 0

484992854 KAMUNTING STREET SPECIAL OPPORTUNITY OFFSHORE
FUND, LTD

112 09/16/14 SELL 531 980.1301 0 112 110,000 109,888
190 10/03/14 SELL 620 963.4727 0 292,852 183,253 (109,598)
18 11/07/14 SELL 622 963.4765 0 27,036 16,918 (10,118)

B0HZL93 KONINKLIJKE DSM NV COMMON STOCK EUR 1.5
189 08/27/14 BUY 72176 EUR 49.0036 0 12,237 12,237 0

8B2547B LIFE TIME FITNESS TLB 1 LN COVLITE LX144660
SEMI-ANN. 0.000% 05/18/2022
450,000 06/04/15 BUY 755 99.5000 0 447,750 447,750 0
100,000 06/09/15 BUY 775 99.5920 0 99,592 99,592 0

52399PO17 LINDEN INTERNATIONAL LTD
6,400 04/17/15 BUY 891 1,000.0000 0 6,400,000 6,400,000 0
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532998R11 LINDEN INTL LTD A 515-DP
3,400 05/29/15 BUY 988 1,000.0000 0 3,400,000 3,400,000 0

6A7822B MCGRAW-HILL GLOBAL EDUCATION ; TERM LOAN ;
SEMI-ANN. 0.000% 03/22/2019
300,000 04/30/15 BUY 482 100.0000 0 300,000 300,000 0
50,000 04/30/15 BUY 524 100.7500 0 50,375 50,375 0

59899T1E6 MILLENNIUM INT EE III 04A CL EE SUB CL III SERIES
04A DP

2,000 04/24/15 BUY 899 1,000.0000 0 2,000,000 2,000,000 0

599998T76 MILLENNIUM INTERNATIONAL LTD CL EE DP
2,500 08/01/14 BUY 446 1,000.0000 0 2,500,000 2,500,000 0

598991594 MILLENNIUM INTL SE EE10A-DP
2,000 10/31/14 BUY 608 1,000.0000 0 2,000,000 2,000,000 0

162994610 MILLENNIUM INTL, LTD.-CL EE SUB CL III SERS 07A-PD
OPEN-END FUND USD

4,400 07/29/14 BUY 377 1,000.0000 0 4,400,000 4,400,000 0

MFSU4ID MINI MSCI EAFE EQUITY INDEX 19/SEP/2014 MFSU4
EXPIRES 09/19/2014 SIZE 50

100 07/10/14 CLLFUT 585 1,964.2000 0 0 45,408 45,408

G61995711 MKP OPPORTUNITY OFFSHORE , LTD
4,884 10/07/14 SELL 563 292.6910 0 1,217,450 1,429,398 211,948
331 10/23/14 SELL 575 292.6834 0 82,550 96,919 14,369

60899X1C9 MONDRIAN EMERGING MARKETS SMALL CAP EQUITY FUND,
L.P.
364,742 05/15/15 BUY 11 16.4500 0 6,000,000 6,000,000 0

14 05/29/15 SELL 10 16.4271 0 223 223 0

8B7048B MRI SOFTWARE TL L1 LX145010
SEMI-ANN. 0.000% 06/04/2021
450,000 06/19/15 BUY 894 99.5000 0 447,750 447,750 0

8B5032B NATIONAL TECHN SYS UNFUNDED DDTL BGH3UZN61
SEMI-ANN. 0.000% 06/11/2021
87,941 06/12/15 BUY 837 .0000 0 0 0 0

8B5045B NATIONAL TECHNICAL SYSTEM 1L TL BGH3UZKV9
SEMI-ANN. 0.000% 06/11/2021
489,179 06/12/15 BUY 838 98.9300 0 483,945 483,945 0

(489,179)06/12/15 RBUY 860 98.9300 0 (483,945) (483,945) 0
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487,059 06/12/15 RBBUY 861 98.9338 0 481,866 481,866 0

9A4755B NORANDA ALUMINUM HOLDING CORPORATION : TERM B
SEMI-ANN. 0.000% 02/28/2019
200,000 05/05/15 BUY 570 93.7500 0 187,500 187,500 0

(200,000)05/05/15 RBUY 840 93.7500 0 (187,500) (187,500) 0
200,000 05/05/15 RBBUY 841 93.2388 0 186,478 186,478 0
100,000 05/27/15 BUY 657 92.6250 0 92,625 92,625 0

749996948 OCM EXPANDED HIGH YIELD FUND
1,092 07/24/14 BUY 70866827 75.5794 0 82,555 82,555 0

0 07/24/14 DIVD 70866828 .0000 0 0 0 0
1,074 10/23/14 BUY 70866833 73.0122 0 78,441 78,441 0

0 10/23/14 DIVD 70866834 .0000 0 0 0 0
2,979 01/30/15 BUY 70866852 68.9212 0 205,283 205,283 0
1,135 01/30/15 BUY 70866853 68.9212 0 78,227 78,227 0

77,311 04/01/15 SELL 70866861 69.8219 0 5,857,118 5,398,000 (459,118)
7,136 04/15/15 SELL 70866862 80.5511 0 540,620 574,805 34,185

4B8157B ONEX WIZARD ACQUISITION CO. 1L TL LX143112
SEMI-ANN. 0.000% 01/29/2022
20,000 05/08/15 BUY 560 100.0000 0 20,000 20,000 0
50,000 05/08/15 BUY 561 100.2500 0 50,125 50,125 0

(50,000)05/08/15 RBUY 899 100.2500 0 (50,125) (50,125) 0
50,000 05/08/15 RBBUY 900 99.8549 0 49,927 49,927 0

69399LZ34 PACIFIC GROVE INTERNATIONAL LTD
5,700 04/01/15 BUY 896 1,000.0000 0 5,700,000 5,700,000 0

BWT6H89 PADDY POWER PLC COMMON STOCK EUR 0.09
1 06/10/15 SELL 17740 EUR 81.3333 0 54 55 1

G69992223 PENNANT WINDWARD FUND LTD. CLASS A
5,500 07/31/14 BUY 411 1,000.0000 0 5,500,000 5,500,000 0

BPFJTF4 PERSHING SQUARE HOLDINGS LTD/FUND ETP USD
1,157 02/27/15 SELL 73327 40.8848 0 18,550 47,304 28,754

(1,157)02/27/15 RSELL 73394 40.8848 0 (18,550) (47,304) (28,754)
1,157 02/27/15 RBSELL 73395 27.6790 0 18,550 32,025 13,475
1,190 03/03/15 SELL 73259 27.7722 20 19,079 33,049 13,950
719 03/04/15 SELL 73258 27.8689 12 11,528 20,038 8,498
233 03/05/15 SELL 73307 27.6136 4 3,736 6,434 2,694
753 03/10/15 SELL 73315 27.4118 12 12,073 20,641 8,556

5A9682B PF CHANG'S CHINA BISTRO INC; TERM BORROWING;
SEMI-ANN. 0.000% 06/22/2019
350,000 05/07/15 BUY 562 99.2500 0 347,375 347,375 0
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DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

71799X657 PHARO GALA FD LTD CL A-DP
1,418 04/30/15 BUY 960 2,397.2023 0 3,400,000 3,400,000 0

717997902 PHARO MACRO FUND, LTD
(2,950,000)03/31/14 RBUY 559 1.0000 0 (2,950,000) (2,950,000) 0

981 10/17/14 BUY 556 3,006.5839 0 2,950,000 2,950,000 0
981 04/30/15 SELL 956 3,006.5839 0 2,950,000 2,950,000 0
981 04/30/15 BUY 957 3,007.9911 0 2,950,000 2,950,000 0

72999K321 PLEIAD ASIA OFFSHORE FEEDER FD CL A-A SERS 11-14
500 11/28/14 BUY 643 1,000.0000 0 500,000 500,000 0
500 01/30/15 SELL 730 1,000.0000 0 500,000 500,000 0

72999AG11 PLEIAD ASIA OFFSHORE FEEDER FUND CL A-A1 U SERS
3-15 DP

500 03/31/15 BUY 874 1,000.0000 0 500,000 500,000 0

7209968D2 PLEIAD ASIA OFFSHORE FEEDER OPEN-END FUND USD
3,000 10/17/14 BUY 552 1,000.0000 0 3,000,000 3,000,000 0
431 01/30/15 BUY 731 1,159.1246 0 500,000 500,000 0

72999V616 PLEIAD ASIA OSFDR A1U0215-DP
600 02/27/15 BUY 816 1,000.0000 0 600,000 600,000 0

73399H1W8 PORT MEADOW FD SERS A SHRS UNRESTD SERS 12
10-14-DP

1,000 10/31/14 BUY 595 1,000.0000 0 1,000,000 1,000,000 0

733998G10 PORT MEADOW FUND
2,260 08/01/14 BUY 439 1,000.0000 0 2,260,000 2,260,000 0

74499CJO5 PSQ SICAVSPCONOPP FDUSD-DP
1,720,000 01/30/15 BUY 743 1.0000 0 1,720,000 1,720,000 0

17,200 04/23/15 SELL 941 115.3792 0 1,720,000 1,984,522 264,522

744992389 PSQUARED SICAV PLC
1,190,000 11/28/14 SELL 644 1.0000 0 1,190,000 1,190,000 0

11,900 11/28/14 BUY 645 100.0000 0 1,190,000 1,190,000 0

749997466 RCTS - CORE PLUS FIXED INCOME
554,767 10/01/14 SELL 539 13.5192 0 5,666,395 7,500,000 1,833,605
554,767 10/01/14 SELL 540 13.5192 0 5,666,395 7,500,000 1,833,605

1,463,730 12/01/14 SELL 542 13.6637 0 14,950,551 20,000,000 5,049,449
1,969,783 04/02/15 SELL 544 13.9102 0 20,119,386 27,400,000 7,280,614
109,354 04/13/15 SELL 546 13.9102 0 1,116,941 1,521,129 404,188
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890999J63 RCTS EMERGING MARKETS DEBT
382,212 11/01/14 SELL 470 15.6981 0 3,900,956 6,000,000 2,099,044

755990363 RCTS EMERGING MARKETS EQUITY
597,509 06/05/15 SELL 401 12.5065 0 6,306,382 7,472,751 1,166,369
335,412 06/05/15 SELL 402 12.5065 0 3,540,086 4,194,827 654,741
64,888 06/09/15 SELL 406 12.5065 0 684,857 811,521 126,665
64,888 06/09/15 SELL 407 12.5065 0 684,857 811,521 126,665

755996626 RCTS GLOBAL FIXED INCOME
125,342 10/01/14 SELL 496 15.1585 0 1,215,321 1,900,000 684,679

2,319 10/10/14 SELL 499 15.1586 0 22,487 35,155 12,668

890999J71 RCTS HIGH YIELD FIXED INCOME
272,856 04/02/15 SELL 420 16.4922 0 2,728,563 4,500,000 1,771,437
17,430 04/13/15 SELL 422 16.4922 0 174,296 287,453 113,156

755990421 RCTS INFLATION PROTECTED FIXED INCOME
872,828 07/01/14 SELL 19 14.7795 0 11,098,525 12,900,000 1,801,475
50,645 07/17/14 SELL 18 14.7795 0 643,975 748,503 104,528

749990339 RCTS INTERNATIONAL LARGE CAP GROWTH EQUITY
32,377 06/30/14 SELL 558 10.8562 0 270,730 351,489 80,759

114,784 06/30/14 SELL 564 10.8562 0 959,812 1,246,125 286,313

755990272 RCTS LARGE CAP AGGRESSIVE GROWTH US EQUITY
691,643 01/28/15 SELL 716 21.1692 0 6,232,354 14,641,504 8,409,151

749994786 RCTS LARGE CAP AGGRESSIVE VALUE US EQUITY
1,037,876 01/28/15 SELL 717 13.1993 0 7,784,823 13,699,200 5,914,378

755990355 RCTS LARGE CAP ENHANCED US EQUITY
576,581 02/02/15 SELL 727 15.3652 0 4,919,151 8,859,295 3,940,144
67,740 02/13/15 SELL 726 15.3633 0 577,927 1,040,705 462,778
67,740 02/13/15 BUY 1520 15.3633 0 1,040,705 1,040,705 0
67,731 02/13/15 SELL 1521 15.3652 0 1,040,574 1,040,705 130
24,191 02/20/15 SELL 725 15.3652 0 206,388 371,701 165,313

8 02/24/15 SELL 1522 15.3650 0 130 130 0

755990256 RCTS LARGE CAP TRAD GROWTH US EQUITY
162,494 06/01/15 SELL 1538 18.4622 0 1,618,460 3,000,000 1,381,540

755990264 RCTS LARGE CAP TRAD VALUE US EQUITY
192,149 06/01/15 SELL 1539 15.6129 0 1,616,890 3,000,000 1,383,110

755995826 RCTS LNG DUR FIX INC
1,323,486 10/01/14 SELL 74 13.6760 0 14,629,892 18,100,000 3,470,108
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1,323,486 10/01/14 SELL 75 13.6760 0 14,629,892 18,100,000 3,470,108
34,571 10/01/14 SELL 76 13.6760 0 382,153 472,797 90,644
34,571 10/01/14 SELL 77 13.6760 0 382,153 472,797 90,644

755990322 RCTS SMALL CAP INDEX INTL EQUITY
191,135 02/02/15 SELL 568 15.6957 0 2,191,390 3,000,000 808,610
25,227 05/22/15 SELL 574 17.2732 0 289,228 435,746 146,519

749998654 RCTS SMALL MID CAP CORE US EQUITY
25,454 03/13/15 SELL 1527 14.4988 0 233,340 369,048 135,708

755992583 RCTS SMALL MID CAP GROWTH US EQUITY
432,454 03/02/15 SELL 1526 15.4930 0 3,773,731 6,700,000 2,926,269
11,813 03/13/15 SELL 1528 15.4930 0 103,086 183,022 79,936

755990371 RCTS SMALL MID CAP VALUE US EQUITY
14,359 03/30/15 SELL 1530 15.4306 0 131,083 221,567 90,484

993300037 REALIZED G/L FUTURFUTURES CONTRACTS
0 08/01/14 INT - 24739 .0000 0 0 0 0

757992227 REDWOOD OFFSHORE FUND LTD CLASS A SERIES I 1
60,000 07/31/14 BUY 409 100.0000 0 6,000,000 6,000,000 0

8B5031B ROYAL HOLDINGS INC TL L1 COV LX144982
SEMI-ANN. 0.000% 06/10/2022
300,000 06/12/15 BUY 836 99.5000 0 298,500 298,500 0

78599ME34 SACHEM HEAD OFFSHORE LTD
3,750 09/02/14 BUY 532 1,000.0000 0 3,750,000 3,750,000 0

785991118 SACHEM OFFSHORE LTD-DP
5,000 10/31/14 BUY 606 1,000.0000 0 5,000,000 5,000,000 0

8B1773B SAGE PRODUCTS, INC. TERM LOAN LX128374
SEMI-ANN. 0.000% 12/13/2019
100,000 06/02/15 BUY 721 100.0000 0 100,000 100,000 0

8B3295B SBA COMMUNICATIONS INC TL B 1L LX144920 BL1736778
SEMI-ANN. 0.000% 06/08/2022
400,000 06/08/15 BUY 764 99.0000 0 396,000 396,000 0

G79994524 SEG PARTNERS OFFSHORE, LTD.
4,743 07/25/14 SELL 418 291.4314 0 1,044,953 1,382,276 337,324
250 03/17/15 SELL 880 291.1686 0 55,047 72,751 17,704
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7B6186B SENSATA TECHNOLOGIES (NETHERLANDS) TERM LOAN B
SEMI-ANN. 0.000% 10/11/2021
250,000 05/06/15 BUY 553 99.7500 0 249,375 249,375 0

(250,000)05/06/15 RBUY 1137 99.7500 0 (249,375) (249,375) 0
249,375 05/06/15 RBBUY 1138 100.0000 0 249,375 249,375 0
249,375 06/25/15 SELL 1139 100.5719 0 249,375 250,801 1,426

81699A525 SENSATO S1 ASIA PACIFIC OFFSHORE FUND, LTD
7,030 02/26/15 BUY 778 1,000.0000 0 7,030,000 7,030,000 0

820990646 SHELLBACK OFFSHORE FUND LTD
600 07/31/14 SELL 420 1,000.0000 0 600,000 600,000 0

2,600 01/30/15 SELL 737 1,000.0000 0 2,600,000 2,600,000 0

82399GO48 SHELLBACK OFFSHORE FUND LTD CL C SHS NR SERS 10 14
DP

4,000 10/30/14 BUY 572 1,000.0000 0 4,000,000 4,000,000 0
4,000 01/30/15 SELL 740 1,000.0000 0 4,000,000 4,000,000 0

824997159 SHELLBACK OFFSHORE FUND LTD. CL C NR SER AUG 2014
1,300 08/01/14 BUY 435 1,000.0000 0 1,300,000 1,300,000 0
1,300 01/30/15 SELL 738 1,000.0000 0 1,300,000 1,300,000 0

82399TA11 SHELLBACK OFFSHORE FUND, LTD
1,404 01/30/15 BUY 723 1,068.0414 0 1,500,000 1,500,000 0
2,657 01/30/15 BUY 733 978.6471 0 2,600,000 2,600,000 0
602 01/30/15 BUY 735 995.9399 0 600,000 600,000 0

1,305 01/30/15 BUY 739 996.0091 0 1,300,000 1,300,000 0
3,889 01/30/15 BUY 741 1,028.4508 0 4,000,000 4,000,000 0

820994523 SHELLBACK OSSHORE FD, LTD CL C SERS JUN 14
600 07/31/14 BUY 421 1,000.0000 0 600,000 600,000 0
600 01/30/15 SELL 734 1,000.0000 0 600,000 600,000 0

4A1900B SMART & FINAL ; TL - LIEN 1 COV LITE LOAN/TERM ;
SEMI-ANN. 0.000% 11/15/2019
500,000 05/08/15 BUY 559 100.0000 0 500,000 500,000 0
500,000 06/22/15 SELL 905 100.0000 0 500,000 500,000 0

7B4816B STERIGENICS-NORDION HOLDINGS, LLC TERM LOAN B
SEMI-ANN. 0.000% 05/06/2022
450,000 05/08/15 BUY 565 99.7500 0 448,875 448,875 0

86199AG19 STONE MILLINER MACRO FUND INC.
4,910 02/26/15 BUY 777 1,000.0000 0 4,910,000 4,910,000 0
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SEK COLL SWEDISH KRONA
CASH COLLATERAL

70 07/28/14 BUY 3066 SEK 1.0000 0 10 10 0
70 07/28/14 SELL 71986 SEK 1.0000 0 10 10 0

191,673 02/16/15 SHORT 8546 SEK 1.0000 0 22,850 22,850 0
191,673 02/17/15 COVER 8592 SEK 1.0000 0 22,850 22,979 (129)
480,411 02/17/15 BUY 8594 SEK 1.0000 0 57,594 57,594 0

871999744 SYMMETRY INTERNATIONAL FUND LIMITED CLASS A-UR
(VOTING)

4,200 01/30/15 BUY 709 1,000.0000 0 4,200,000 4,200,000 0

871999702 SYMMETRY INTERNATIONAL FUND LIMITED CLASS B-UR
(NON-VOTING)

1,800 01/30/15 BUY 707 1,000.0000 0 1,800,000 1,800,000 0

873992515 TACONIC OPPORTUNITY OFFSHORE FUND LTD.
350 08/27/14 SELL 457 1,191.4099 0 349,770 416,720 66,950
262 02/26/15 SELL 790 1,146.2966 0 262,328 300,705 38,378
788 05/28/15 SELL 1015 1,172.0382 0 737,902 923,099 185,198

3B3215B TIBCO SOFTWARE INC TLB 1ST LIEN
SEMI-ANN. 0.000% 11/04/2020
400,000 05/08/15 BUY 558 100.3750 0 401,500 401,500 0

(400,000)05/08/15 RBUY 866 100.3750 0 (401,500) (401,500) 0
399,000 05/08/15 RBBUY 867 99.8493 0 398,399 398,399 0
100,000 06/17/15 BUY 868 99.8750 0 99,875 99,875 0

88699CJK1 TIG ARBITRAGE ENCHANCED-DP
1,200 01/30/15 BUY 722 1,000.0000 0 1,200,000 1,200,000 0

88699K411 TIG ARBITRAGE ENHANCED, LTD OPEN-END FUND USD
8,000 10/30/14 BUY 568 1,000.0000 0 8,000,000 8,000,000 0

88699T156 TIG ARBITRAGE OPPORTUNITY FUND I LP
278,032 11/28/14 SELL 646 1.0000 0 278,032 278,032 0

1 11/28/14 BUY 647 278,032.0400 0 278,032 278,032 0

872997B26 TIG SECURITIZED ASSET FUND, LTD
3,800 08/01/14 BUY 438 1,000.0000 0 3,800,000 3,800,000 0

88699H1D5 TIG SUN FDLTD A - DP
2,500 05/29/15 BUY 982 1,000.0000 0 2,500,000 2,500,000 0

886998KA0 TIG SUNRISE FUND, LTD
5,000 11/07/14 BUY 634 1,000.0000 0 5,000,000 5,000,000 0
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8B0632B TOUCHTUNES INTERACTIVE NTWK TL L1 LX144445
SEMI-ANN. 0.000% 05/28/2021
250,000 05/28/15 BUY 667 99.5000 0 248,750 248,750 0

7B5673B TRANSDIGM INC TRANCHE E-1 TERM LOAN FIRST LIEN
SEMI-ANN. 0.000% 05/05/2022
550,000 05/13/15 BUY 567 99.5000 0 547,250 547,250 0
550,000 06/25/15 SELL 930 98.8750 0 547,250 543,813 (3,438)

(550,000)06/25/15 RSELL 1031 98.8750 0 (547,250) (543,813) 3,438
548,691 06/25/15 RBSELL 1032 98.8750 0 545,948 542,518 (3,429)

172994162 TRI-PARTY REPO CITIGROUP 5.34% 25/AUG/2006
5.340% 08/25/2006

5,553 09/30/14 BUY 543 74,371.3996 0 4,130,000 4,130,000 0
5,553 09/30/14 SELL 546 74,371.3996 0 4,130,000 4,130,000 0

7B1037B TRINSEO MATERIALS OPERATING S.C.A. TERM LOAN
SEMI-ANN. 0.000% 10/15/2021
300,000 05/05/15 BUY 563 100.6250 0 301,875 301,875 0

90299KL20 TWO SIGMA ABSOLUTE RET MARCO CAYMAN FIUND, LTD CL
A1 SERS 1D 2015-DP

3,011 05/14/15 BUY 977 1,000.0000 0 3,011,000 3,011,000 0

G91992829 TWO SIGMA ABSOLUTE RETURN ENHANCED CAYMAN FUND LTD
CLASS A1

4,517 07/31/14 BUY 410 1,226.4482 0 5,540,000 5,540,000 0

90199AB16 TWO SIGMA ABSOLUTE RETURN MACRO ENHANCED CAYMAN
FUND LTD

3,000 09/02/14 BUY 488 1,000.0000 0 3,000,000 3,000,000 0
2,988 05/14/15 SELL 976 1,060.5095 0 3,000,000 3,168,771 168,771

------------------ ------------ ------------------ ------------------ ----------------
2,773,506,701 BROKER TOTAL 14,372 1,794,740,008 1,857,337,046 63,042,545
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BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
--------------- ------------------------------

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

152,272,039 07/31/14 BUY 526 100.0000 0 152,272,039 152,272,039 0
79,660,440 07/31/14 SELL 24731 100.0000 0 79,660,440 79,660,440 0
57,160,000 12/23/14 BUY 654 100.0000 0 57,160,000 57,160,000 0
57,160,000 12/24/14 SELL 655 100.0000 0 57,160,000 57,160,000 0
75,684,870 03/02/15 BUY 685 100.0000 0 75,684,870 75,684,870 0
69,737,806 03/02/15 SELL 1489 100.0000 0 69,737,806 69,737,806 0
60,243,805 04/01/15 SELL 71140716 100.0000 0 60,243,805 60,243,805 0

102,279,404 06/02/15 SELL 1933 100.0000 0 102,279,404 102,279,404 0
18 07/01/14 BUY 11 100.0000 0 18 18 0
35 07/01/14 BUY 27 100.0000 0 35 35 0

47,891 07/01/14 SELL 58 100.0000 0 47,891 47,891 0
2 07/01/14 BUY 170 100.0000 0 2 2 0

4,321 07/01/14 BUY 240 100.0000 0 4,321 4,321 0
75 07/01/14 BUY 329 100.0000 0 75 75 0

42,614,579 07/01/14 BUY 390 100.0000 0 42,614,579 42,614,579 0
112,475 07/01/14 BUY 522 100.0000 0 112,475 112,475 0

9,333 07/01/14 BUY 545 100.0000 0 9,333 9,333 0
654,584 07/01/14 BUY 548 100.0000 0 654,584 654,584 0

11 07/01/14 BUY 897 100.0000 0 11 11 0
36,320 07/01/14 BUY 1198 100.0000 0 36,320 36,320 0

4 07/01/14 BUY 2251 100.0000 0 4 4 0
283,531 07/01/14 BUY 2512 100.0000 0 283,531 283,531 0

1 07/01/14 BUY 3789 100.0000 0 1 1 0
9 07/01/14 BUY 5298 100.0000 0 9 9 0
5 07/01/14 BUY 6502 100.0000 0 5 5 0

47,580,654 07/01/14 BUY 24593 100.0000 0 47,580,654 47,580,654 0
299,193 07/01/14 BUY 71566 100.0000 0 299,193 299,193 0

3 07/01/14 BUY 70866824 100.0000 0 3 3 0
42,538 07/01/14 SELL 71139883 100.0000 0 42,538 42,538 0

182,237 07/02/14 BUY 62 100.0000 0 182,237 182,237 0
140,023 07/02/14 BUY 244 100.0000 0 140,023 140,023 0

12,937,240 07/02/14 SELL 396 100.0000 0 12,937,240 12,937,240 0
145,787 07/02/14 BUY 529 100.0000 0 145,787 145,787 0
282,727 07/02/14 BUY 552 100.0000 0 282,727 282,727 0
428,881 07/02/14 BUY 555 100.0000 0 428,881 428,881 0

12,900,000 07/02/14 BUY 694 100.0000 0 12,900,000 12,900,000 0
99,576 07/02/14 SELL 1227 100.0000 0 99,576 99,576 0

307,219 07/02/14 BUY 2559 100.0000 0 307,219 307,219 0
807,626 07/02/14 BUY 24604 100.0000 0 807,626 807,626 0
175,047 07/02/14 SELL 71591 100.0000 0 175,047 175,047 0
38,719 07/02/14 SELL 71139885 100.0000 0 38,719 38,719 0

297,406 07/03/14 BUY 65 100.0000 0 297,406 297,406 0
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19,855 07/03/14 BUY 247 100.0000 0 19,855 19,855 0
666,370 07/03/14 SELL 402 100.0000 0 666,370 666,370 0
58,050 07/03/14 SELL 534 100.0000 0 58,050 58,050 0
40,090 07/03/14 BUY 557 100.0000 0 40,090 40,090 0
98,600 07/03/14 BUY 560 100.0000 0 98,600 98,600 0
37,716 07/03/14 BUY 1242 100.0000 0 37,716 37,716 0
33,961 07/03/14 BUY 2586 100.0000 0 33,961 33,961 0

463,300 07/03/14 BUY 24613 100.0000 0 463,300 463,300 0
351,489 07/07/14 BUY 2 100.0000 0 351,489 351,489 0
105,531 07/07/14 BUY 68 100.0000 0 105,531 105,531 0
103,455 07/07/14 BUY 250 100.0000 0 103,455 103,455 0
591,379 07/07/14 BUY 409 100.0000 0 591,379 591,379 0
89,100 07/07/14 BUY 539 100.0000 0 89,100 89,100 0

208,890 07/07/14 BUY 562 100.0000 0 208,890 208,890 0
133,110 07/07/14 BUY 565 100.0000 0 133,110 133,110 0
162,482 07/07/14 BUY 1269 100.0000 0 162,482 162,482 0
165,379 07/07/14 BUY 2637 100.0000 0 165,379 165,379 0
202,742 07/07/14 BUY 24621 100.0000 0 202,742 202,742 0
61,000 07/07/14 SELL 71667 100.0000 0 61,000 61,000 0
5,516 07/07/14 SELL 71139887 100.0000 0 5,516 5,516 0

76,683 07/08/14 BUY 13 100.0000 0 76,683 76,683 0
105,531 07/08/14 SELL 71 100.0000 0 105,531 105,531 0
68,970 07/08/14 SELL 253 100.0000 0 68,970 68,970 0

377,661 07/08/14 SELL 415 100.0000 0 377,661 377,661 0
272,700 07/08/14 SELL 544 100.0000 0 272,700 272,700 0
139,260 07/08/14 SELL 567 100.0000 0 139,260 139,260 0
433,840 07/08/14 SELL 570 100.0000 0 433,840 433,840 0
41,847 07/08/14 SELL 1284 100.0000 0 41,847 41,847 0

310,876 07/08/14 SELL 2664 100.0000 0 310,876 310,876 0
47,876 07/08/14 BUY 3791 100.0000 0 47,876 47,876 0
4,112 07/08/14 BUY 24629 100.0000 0 4,112 4,112 0

115,906 07/08/14 BUY 71696 100.0000 0 115,906 115,906 0
1,334 07/08/14 BUY 71139890 100.0000 0 1,334 1,334 0

2,569,064 07/09/14 BUY 21 100.0000 0 2,569,064 2,569,064 0
220,656 07/09/14 SELL 74 100.0000 0 220,656 220,656 0
110,770 07/09/14 SELL 256 100.0000 0 110,770 110,770 0

1,494,981 07/09/14 BUY 421 100.0000 0 1,494,981 1,494,981 0
159,300 07/09/14 SELL 551 100.0000 0 159,300 159,300 0
223,660 07/09/14 SELL 572 100.0000 0 223,660 223,660 0
512,720 07/09/14 SELL 575 100.0000 0 512,720 512,720 0

1,969 07/09/14 SELL 1299 100.0000 0 1,969 1,969 0
352,382 07/09/14 SELL 2691 100.0000 0 352,382 352,382 0
538,140 07/09/14 SELL 71728 100.0000 0 538,140 538,140 0

1,400 07/09/14 SELL 71139892 100.0000 0 1,400 1,400 0
2,920,553 07/10/14 SELL 53 100.0000 0 2,920,553 2,920,553 0
143,906 07/10/14 SELL 77 100.0000 0 143,906 143,906 0
71,060 07/10/14 BUY 259 100.0000 0 71,060 71,060 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

791,025 07/10/14 BUY 428 100.0000 0 791,025 791,025 0
6,750 07/10/14 SELL 556 100.0000 0 6,750 6,750 0

143,480 07/10/14 BUY 577 100.0000 0 143,480 143,480 0
170,085 07/10/14 BUY 580 100.0000 0 170,085 170,085 0
38,752 07/10/14 BUY 1314 100.0000 0 38,752 38,752 0
63,431 07/10/14 BUY 2718 100.0000 0 63,431 63,431 0

196,664 07/10/14 SELL 24644 100.0000 0 196,664 196,664 0
57,785 07/10/14 BUY 71758 100.0000 0 57,785 57,785 0

1,759,832 07/11/14 SELL 16 100.0000 0 1,759,832 1,759,832 0
798,197 07/11/14 BUY 81 100.0000 0 798,197 798,197 0
166,111 07/11/14 SELL 173 100.0000 0 166,111 166,111 0
98,230 07/11/14 SELL 262 100.0000 0 98,230 98,230 0

32,177,663 07/11/14 BUY 330 100.0000 0 32,177,663 32,177,663 0
15,306,541 07/11/14 BUY 436 100.0000 0 15,306,541 15,306,541 0

178,200 07/11/14 SELL 561 100.0000 0 178,200 178,200 0
198,340 07/11/14 SELL 582 100.0000 0 198,340 198,340 0
59,810 07/11/14 SELL 589 100.0000 0 59,810 59,810 0

3,590,937 07/11/14 SELL 1388 100.0000 0 3,590,937 3,590,937 0
1,888,190 07/11/14 BUY 2735 100.0000 0 1,888,190 1,888,190 0

21,800 07/11/14 BUY 24654 100.0000 0 21,800 21,800 0
38,858 07/11/14 BUY 71789 100.0000 0 38,858 38,858 0
70,334 07/11/14 SELL 71139914 100.0000 0 70,334 70,334 0

321,223 07/14/14 BUY 19 100.0000 0 321,223 321,223 0
48,070 07/14/14 BUY 265 100.0000 0 48,070 48,070 0

32,177,663 07/14/14 SELL 344 100.0000 0 32,177,663 32,177,663 0
1,032,273 07/14/14 BUY 345 100.0000 0 1,032,273 1,032,273 0
1,064,610 07/14/14 SELL 444 100.0000 0 1,064,610 1,064,610 0

27,000 07/14/14 SELL 566 100.0000 0 27,000 27,000 0
97,060 07/14/14 BUY 587 100.0000 0 97,060 97,060 0
37,335 07/14/14 BUY 594 100.0000 0 37,335 37,335 0

12,900,000 07/14/14 SELL 698 100.0000 0 12,900,000 12,900,000 0
34,466 07/14/14 SELL 1390 100.0000 0 34,466 34,466 0
11,286 07/14/14 SELL 2743 100.0000 0 11,286 11,286 0
5,222 07/14/14 BUY 24662 100.0000 0 5,222 5,222 0

96,643 07/14/14 SELL 71820 100.0000 0 96,643 96,643 0
513,941 07/14/14 SELL 71139920 100.0000 0 513,941 513,941 0
89,870 07/15/14 BUY 268 100.0000 0 89,870 89,870 0

23,252,207 07/15/14 BUY 352 100.0000 0 23,252,207 23,252,207 0
385,504 07/15/14 BUY 452 100.0000 0 385,504 385,504 0
79,650 07/15/14 BUY 571 100.0000 0 79,650 79,650 0

181,460 07/15/14 BUY 592 100.0000 0 181,460 181,460 0
277,065 07/15/14 BUY 599 100.0000 0 277,065 277,065 0
548,383 07/15/14 BUY 1475 100.0000 0 548,383 548,383 0
58,528 07/15/14 BUY 2750 100.0000 0 58,528 58,528 0
7,415 07/15/14 BUY 24671 100.0000 0 7,415 7,415 0

528,579 07/15/14 SELL 71139925 100.0000 0 528,579 528,579 0
321,223 07/16/14 SELL 24 100.0000 0 321,223 321,223 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

31,350 07/16/14 SELL 271 100.0000 0 31,350 31,350 0
1,598,983 07/16/14 BUY 346 100.0000 0 1,598,983 1,598,983 0

22,330,336 07/16/14 SELL 362 100.0000 0 22,330,336 22,330,336 0
23,832,417 07/16/14 BUY 463 100.0000 0 23,832,417 23,832,417 0

132,300 07/16/14 SELL 576 100.0000 0 132,300 132,300 0
63,300 07/16/14 SELL 597 100.0000 0 63,300 63,300 0
84,495 07/16/14 SELL 604 100.0000 0 84,495 84,495 0
29,674 07/16/14 BUY 1514 100.0000 0 29,674 29,674 0
18,402 07/16/14 SELL 2757 100.0000 0 18,402 18,402 0

69 07/16/14 BUY 24679 100.0000 0 69 69 0
101,307 07/16/14 SELL 71139927 100.0000 0 101,307 101,307 0
71,060 07/17/14 BUY 274 100.0000 0 71,060 71,060 0

921,871 07/17/14 SELL 364 100.0000 0 921,871 921,871 0
730,000 07/17/14 BUY 365 100.0000 0 730,000 730,000 0

2,712,639 07/17/14 BUY 471 100.0000 0 2,712,639 2,712,639 0
62,100 07/17/14 SELL 581 100.0000 0 62,100 62,100 0

143,480 07/17/14 BUY 602 100.0000 0 143,480 143,480 0
259,380 07/17/14 BUY 609 100.0000 0 259,380 259,380 0
453,245 07/17/14 BUY 1557 100.0000 0 453,245 453,245 0
881,615 07/17/14 SELL 2789 100.0000 0 881,615 881,615 0

8,132 07/17/14 SELL 71139929 100.0000 0 8,132 8,132 0
321,223 07/18/14 BUY 26 100.0000 0 321,223 321,223 0
221,540 07/18/14 SELL 277 100.0000 0 221,540 221,540 0
151,891 07/18/14 BUY 365 100.0000 0 151,891 151,891 0

1,072,606 07/18/14 SELL 479 100.0000 0 1,072,606 1,072,606 0
34 07/18/14 SELL 562 100.0000 0 34 34 0

245,700 07/18/14 SELL 586 100.0000 0 245,700 245,700 0
447,320 07/18/14 SELL 607 100.0000 0 447,320 447,320 0
501,075 07/18/14 SELL 614 100.0000 0 501,075 501,075 0
615,258 07/18/14 SELL 1596 100.0000 0 615,258 615,258 0
191,215 07/18/14 SELL 2816 100.0000 0 191,215 191,215 0
88,844 07/18/14 BUY 71891 100.0000 0 88,844 88,844 0

450,765 07/18/14 BUY 71139938 100.0000 0 450,765 450,765 0
188,100 07/21/14 BUY 280 100.0000 0 188,100 188,100 0

1,097,992 07/21/14 BUY 485 100.0000 0 1,097,992 1,097,992 0
34 07/21/14 BUY 563 100.0000 0 34 34 0

234,900 07/21/14 BUY 591 100.0000 0 234,900 234,900 0
379,800 07/21/14 BUY 612 100.0000 0 379,800 379,800 0
296,715 07/21/14 BUY 619 100.0000 0 296,715 296,715 0
210,720 07/21/14 BUY 1637 100.0000 0 210,720 210,720 0
20,064 07/21/14 SELL 2843 100.0000 0 20,064 20,064 0

95 07/21/14 SELL 71139940 100.0000 0 95 95 0
55,385 07/22/14 SELL 283 100.0000 0 55,385 55,385 0
2,744 07/22/14 SELL 491 100.0000 0 2,744 2,744 0

56,700 07/22/14 SELL 596 100.0000 0 56,700 56,700 0
111,830 07/22/14 SELL 617 100.0000 0 111,830 111,830 0
151,305 07/22/14 SELL 624 100.0000 0 151,305 151,305 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015
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IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

78,002 07/22/14 SELL 666 100.0000 0 78,002 78,002 0
219,280 07/22/14 SELL 1668 100.0000 0 219,280 219,280 0
87,646 07/22/14 SELL 2872 100.0000 0 87,646 87,646 0
89,870 07/23/14 BUY 290 100.0000 0 89,870 89,870 0

691,803 07/23/14 BUY 497 100.0000 0 691,803 691,803 0
105,300 07/23/14 BUY 601 100.0000 0 105,300 105,300 0
181,460 07/23/14 BUY 622 100.0000 0 181,460 181,460 0
192,570 07/23/14 BUY 630 100.0000 0 192,570 192,570 0
243,108 07/23/14 BUY 1707 100.0000 0 243,108 243,108 0
264,631 07/23/14 BUY 2902 100.0000 0 264,631 264,631 0

1,523 07/23/14 SELL 71139942 100.0000 0 1,523 1,523 0
61,655 07/24/14 BUY 293 100.0000 0 61,655 61,655 0

384,803 07/24/14 BUY 503 100.0000 0 384,803 384,803 0
43,200 07/24/14 BUY 607 100.0000 0 43,200 43,200 0

124,490 07/24/14 BUY 634 100.0000 0 124,490 124,490 0
64,845 07/24/14 BUY 636 100.0000 0 64,845 64,845 0
80,831 07/24/14 SELL 1746 100.0000 0 80,831 80,831 0
48,141 07/24/14 BUY 2933 100.0000 0 48,141 48,141 0
2,516 07/24/14 BUY 71139944 100.0000 0 2,516 2,516 0

1,006,475 07/25/14 SELL 87 100.0000 0 1,006,475 1,006,475 0
903,925 07/25/14 BUY 297 100.0000 0 903,925 903,925 0

1,487,333 07/25/14 BUY 370 100.0000 0 1,487,333 1,487,333 0
5,315,568 07/25/14 SELL 510 100.0000 0 5,315,568 5,315,568 0
688,500 07/25/14 BUY 611 100.0000 0 688,500 688,500 0

1,825,150 07/25/14 BUY 631 100.0000 0 1,825,150 1,825,150 0
1,572,000 07/25/14 BUY 640 100.0000 0 1,572,000 1,572,000 0
183,892 07/25/14 BUY 1792 100.0000 0 183,892 183,892 0

10,491,903 07/25/14 SELL 2970 100.0000 0 10,491,903 10,491,903 0
2,420 07/25/14 BUY 24726 100.0000 0 2,420 2,420 0

12,000,000 07/25/14 BUY 71139946 100.0000 0 12,000,000 12,000,000 0
357,188 07/28/14 BUY 91 100.0000 0 357,188 357,188 0

2,598,984 07/28/14 BUY 374 100.0000 0 2,598,984 2,598,984 0
72,288 07/28/14 BUY 512 100.0000 0 72,288 72,288 0
87,271 07/28/14 BUY 1831 100.0000 0 87,271 87,271 0

1,857,089 07/28/14 SELL 3004 100.0000 0 1,857,089 1,857,089 0
858 07/28/14 BUY 24728 100.0000 0 858 858 0

1,105 07/28/14 SELL 71139948 100.0000 0 1,105 1,105 0
127,000 07/29/14 SELL 94 100.0000 0 127,000 127,000 0
548,670 07/29/14 BUY 376 100.0000 0 548,670 548,670 0
29,755 07/29/14 BUY 514 100.0000 0 29,755 29,755 0

121,985 07/29/14 BUY 1874 100.0000 0 121,985 121,985 0
6,273 07/29/14 SELL 3072 100.0000 0 6,273 6,273 0

26,764 07/29/14 SELL 71139950 100.0000 0 26,764 26,764 0
261,938 07/30/14 BUY 97 100.0000 0 261,938 261,938 0

4,576,733 07/30/14 BUY 383 100.0000 0 4,576,733 4,576,733 0
21,261,220 07/30/14 SELL 519 100.0000 0 21,261,220 21,261,220 0

70,344 07/30/14 BUY 1917 100.0000 0 70,344 70,344 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
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IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

755,980 07/30/14 SELL 3105 100.0000 0 755,980 755,980 0
7,481,774 07/30/14 SELL 71139957 100.0000 0 7,481,774 7,481,774 0
571,500 07/31/14 SELL 100 100.0000 0 571,500 571,500 0

6,349,598 07/31/14 SELL 299 100.0000 0 6,349,598 6,349,598 0
11,705,817 07/31/14 SELL 402 100.0000 0 11,705,817 11,705,817 0
15,594,754 07/31/14 SELL 615 100.0000 0 15,594,754 15,594,754 0
50,416,887 07/31/14 SELL 643 100.0000 0 50,416,887 50,416,887 0

7,539 07/31/14 BUY 899 100.0000 0 7,539 7,539 0
117,246 07/31/14 BUY 1960 100.0000 0 117,246 117,246 0
157,098 07/31/14 BUY 3138 100.0000 0 157,098 157,098 0
334,985 07/31/14 SELL 5401 100.0000 0 334,985 334,985 0

3,668,004 07/31/14 SELL 71139969 100.0000 0 3,668,004 3,668,004 0
22 08/01/14 BUY 28 100.0000 0 22 22 0

15,981 08/01/14 BUY 104 100.0000 0 15,981 15,981 0
2 08/01/14 BUY 184 100.0000 0 2 2 0

174 08/01/14 BUY 301 100.0000 0 174 174 0
254 08/01/14 BUY 404 100.0000 0 254 254 0

43,523 08/01/14 SELL 531 100.0000 0 43,523 43,523 0
480 08/01/14 BUY 619 100.0000 0 480 480 0

1,088 08/01/14 BUY 636 100.0000 0 1,088 1,088 0
1,553 08/01/14 BUY 645 100.0000 0 1,553 1,553 0
130 08/01/14 BUY 673 100.0000 0 130 130 0
153 08/01/14 BUY 701 100.0000 0 153 153 0
13 08/01/14 BUY 901 100.0000 0 13 13 0

550,224 08/01/14 SELL 2004 100.0000 0 550,224 550,224 0
5 08/01/14 BUY 2513 100.0000 0 5 5 0

5,098,823 08/01/14 SELL 3172 100.0000 0 5,098,823 5,098,823 0
3 08/01/14 BUY 3793 100.0000 0 3 3 0

11 08/01/14 BUY 5403 100.0000 0 11 11 0
2,518 08/01/14 BUY 24733 100.0000 0 2,518 2,518 0

88,844 08/01/14 SELL 72020 100.0000 0 88,844 88,844 0
4 08/01/14 BUY 70866826 100.0000 0 4 4 0

342,340 08/01/14 SELL 71139977 100.0000 0 342,340 342,340 0
298 08/04/14 SELL 29 100.0000 0 298 298 0

95,204 08/04/14 BUY 108 100.0000 0 95,204 95,204 0
12 08/04/14 SELL 304 100.0000 0 12 12 0

176,767 08/04/14 BUY 413 100.0000 0 176,767 176,767 0
29,814 08/04/14 BUY 537 100.0000 0 29,814 29,814 0

26 08/04/14 SELL 623 100.0000 0 26 26 0
25 08/04/14 SELL 640 100.0000 0 25 25 0
36 08/04/14 SELL 647 100.0000 0 36 36 0

158 08/04/14 SELL 676 100.0000 0 158 158 0
778,009 08/04/14 SELL 2073 100.0000 0 778,009 778,009 0

1,297,699 08/04/14 SELL 3233 100.0000 0 1,297,699 1,297,699 0
43,107 08/04/14 SELL 71139979 100.0000 0 43,107 43,107 0

286,394 08/05/14 BUY 31 100.0000 0 286,394 286,394 0
31,750 08/05/14 BUY 111 100.0000 0 31,750 31,750 0
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177,796 08/05/14 SELL 539 100.0000 0 177,796 177,796 0
379,453 08/05/14 SELL 2109 100.0000 0 379,453 379,453 0

1,041,246 08/05/14 BUY 3271 100.0000 0 1,041,246 1,041,246 0
271,504 08/05/14 BUY 72051 100.0000 0 271,504 271,504 0
111,125 08/06/14 BUY 114 100.0000 0 111,125 111,125 0

32,577,042 08/06/14 BUY 545 100.0000 0 32,577,042 32,577,042 0
73,861 08/06/14 SELL 679 100.0000 0 73,861 73,861 0

23,308,938 08/06/14 SELL 2156 100.0000 0 23,308,938 23,308,938 0
9,299,673 08/06/14 SELL 3307 100.0000 0 9,299,673 9,299,673 0

76,531 08/07/14 BUY 33 100.0000 0 76,531 76,531 0
7,938 08/07/14 SELL 117 100.0000 0 7,938 7,938 0
9,679 08/07/14 SELL 547 100.0000 0 9,679 9,679 0

72,908 08/07/14 BUY 905 100.0000 0 72,908 72,908 0
72,204 08/07/14 BUY 2567 100.0000 0 72,204 72,204 0
47,781 08/07/14 BUY 3795 100.0000 0 47,781 47,781 0
30,972 08/07/14 SELL 71139983 100.0000 0 30,972 30,972 0

277,813 08/08/14 BUY 120 100.0000 0 277,813 277,813 0
42,617,946 08/08/14 SELL 552 100.0000 0 42,617,946 42,617,946 0
22,989,130 08/08/14 BUY 2252 100.0000 0 22,989,130 22,989,130 0
5,376,200 08/08/14 BUY 3373 100.0000 0 5,376,200 5,376,200 0
228,741 08/08/14 SELL 72103 100.0000 0 228,741 228,741 0
55,563 08/11/14 BUY 123 100.0000 0 55,563 55,563 0
64,345 08/11/14 BUY 554 100.0000 0 64,345 64,345 0

385,409 08/11/14 SELL 2325 100.0000 0 385,409 385,409 0
1,903,785 08/11/14 BUY 3406 100.0000 0 1,903,785 1,903,785 0
1,649,338 08/12/14 BUY 560 100.0000 0 1,649,338 1,649,338 0

75 08/12/14 BUY 906 100.0000 0 75 75 0
21,722 08/12/14 BUY 71140014 100.0000 0 21,722 21,722 0

844,266 08/13/14 SELL 565 100.0000 0 844,266 844,266 0
18,577 08/13/14 SELL 71140016 100.0000 0 18,577 18,577 0

325,467 08/14/14 BUY 426 100.0000 0 325,467 325,467 0
2,055,338 08/14/14 BUY 570 100.0000 0 2,055,338 2,055,338 0
257,645 08/14/14 SELL 71140021 100.0000 0 257,645 257,645 0

1,838,084 08/15/14 BUY 575 100.0000 0 1,838,084 1,838,084 0
496,639 08/15/14 SELL 71140025 100.0000 0 496,639 496,639 0
362,976 08/18/14 BUY 430 100.0000 0 362,976 362,976 0
310,669 08/18/14 BUY 580 100.0000 0 310,669 310,669 0
71,968 08/18/14 SELL 71140027 100.0000 0 71,968 71,968 0

1,764,228 08/19/14 BUY 585 100.0000 0 1,764,228 1,764,228 0
1,123,226 08/20/14 BUY 591 100.0000 0 1,123,226 1,123,226 0

6,046 08/20/14 BUY 71140029 100.0000 0 6,046 6,046 0
403,823 08/21/14 BUY 595 100.0000 0 403,823 403,823 0

323 08/21/14 SELL 71140031 100.0000 0 323 323 0
23,292,532 08/22/14 BUY 601 100.0000 0 23,292,532 23,292,532 0
22,000,000 08/22/14 SELL 2786 100.0000 0 22,000,000 22,000,000 0

641,044 08/22/14 BUY 72145 100.0000 0 641,044 641,044 0
7,000,000 08/25/14 SELL 603 100.0000 0 7,000,000 7,000,000 0
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7,000,000 08/25/14 BUY 71140033 100.0000 0 7,000,000 7,000,000 0
64,037 08/26/14 BUY 444 100.0000 0 64,037 64,037 0

1,760,739 08/26/14 BUY 610 100.0000 0 1,760,739 1,760,739 0
793,700 08/27/14 BUY 615 100.0000 0 793,700 793,700 0
72,204 08/27/14 SELL 2723 100.0000 0 72,204 72,204 0

6,618,781 08/27/14 BUY 71140034 100.0000 0 6,618,781 6,618,781 0
3,000,000 08/28/14 BUY 4 100.0000 0 3,000,000 3,000,000 0
9,000,000 08/28/14 BUY 9 100.0000 0 9,000,000 9,000,000 0
4,492,199 08/28/14 BUY 461 100.0000 0 4,492,199 4,492,199 0

27,961,952 08/28/14 SELL 624 100.0000 0 27,961,952 27,961,952 0
7,389,501 08/28/14 SELL 71140041 100.0000 0 7,389,501 7,389,501 0
3,000,000 08/29/14 SELL 6 100.0000 0 3,000,000 3,000,000 0
9,000,000 08/29/14 SELL 10 100.0000 0 9,000,000 9,000,000 0
9,630,000 08/29/14 SELL 470 100.0000 0 9,630,000 9,630,000 0
2,536,747 08/29/14 SELL 630 100.0000 0 2,536,747 2,536,747 0
3,412,804 08/29/14 SELL 71140050 100.0000 0 3,412,804 3,412,804 0

4 09/02/14 BUY 10 100.0000 0 4 4 0
12 09/02/14 BUY 13 100.0000 0 12 12 0
14 09/02/14 BUY 35 100.0000 0 14 14 0
9 09/02/14 BUY 42 100.0000 0 9 9 0

108 09/02/14 BUY 168 100.0000 0 108 108 0
227 09/02/14 BUY 477 100.0000 0 227 227 0

808,385 09/02/14 BUY 636 100.0000 0 808,385 808,385 0
1,260 09/02/14 BUY 642 100.0000 0 1,260 1,260 0

0 09/02/14 BUY 682 100.0000 0 0 0 0
17 09/02/14 BUY 910 100.0000 0 17 17 0
7 09/02/14 BUY 2766 100.0000 0 7 7 0

507 09/02/14 BUY 3083 100.0000 0 507 507 0
5 09/02/14 BUY 3797 100.0000 0 5 5 0

251 09/02/14 BUY 3888 100.0000 0 251 251 0
10 09/02/14 BUY 72166 100.0000 0 10 10 0
4 09/02/14 BUY 70866830 100.0000 0 4 4 0

363,164 09/02/14 SELL 71140057 100.0000 0 363,164 363,164 0
29,544,331 09/03/14 BUY 642 100.0000 0 29,544,331 29,544,331 0

49 09/03/14 SELL 3154 100.0000 0 49 49 0
275 09/03/14 SELL 3925 100.0000 0 275 275 0
210 09/03/14 SELL 72168 100.0000 0 210 210 0

35,186 09/03/14 SELL 71140059 100.0000 0 35,186 35,186 0
436,855 09/04/14 BUY 647 100.0000 0 436,855 436,855 0
22,477 09/04/14 BUY 71140082 100.0000 0 22,477 22,477 0

380,844 09/05/14 SELL 652 100.0000 0 380,844 380,844 0
55,502 09/08/14 BUY 38 100.0000 0 55,502 55,502 0

488,514 09/08/14 BUY 657 100.0000 0 488,514 488,514 0
34,652 09/08/14 BUY 3799 100.0000 0 34,652 34,652 0
5,553 09/08/14 SELL 71140085 100.0000 0 5,553 5,553 0

1,237,193 09/09/14 SELL 662 100.0000 0 1,237,193 1,237,193 0
1,468 09/09/14 SELL 71140088 100.0000 0 1,468 1,468 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

311,567 09/10/14 SELL 39 100.0000 0 311,567 311,567 0
311,567 09/10/14 BUY 663 100.0000 0 311,567 311,567 0
911,128 09/11/14 SELL 673 100.0000 0 911,128 911,128 0

4,402 09/11/14 BUY 913 100.0000 0 4,402 4,402 0
90,611 09/11/14 BUY 3440 100.0000 0 90,611 90,611 0
19,038 09/11/14 SELL 71140090 100.0000 0 19,038 19,038 0

279,973 09/12/14 BUY 682 100.0000 0 279,973 279,973 0
90,611 09/12/14 SELL 3484 100.0000 0 90,611 90,611 0

240,894 09/12/14 SELL 71140099 100.0000 0 240,894 240,894 0
1,965,043 09/15/14 SELL 687 100.0000 0 1,965,043 1,965,043 0
154,214 09/15/14 SELL 72193 100.0000 0 154,214 154,214 0

3,685 09/15/14 SELL 71140101 100.0000 0 3,685 3,685 0
423,533 09/16/14 SELL 693 100.0000 0 423,533 423,533 0
488,856 09/16/14 SELL 71140104 100.0000 0 488,856 488,856 0

6,000,000 09/17/14 BUY 2 100.0000 0 6,000,000 6,000,000 0
110,000 09/17/14 BUY 489 100.0000 0 110,000 110,000 0

34,911,386 09/17/14 SELL 644 100.0000 0 34,911,386 34,911,386 0
30,670,474 09/17/14 BUY 701 100.0000 0 30,670,474 30,670,474 0

55,185 09/17/14 SELL 71140107 100.0000 0 55,185 55,185 0
60,896 09/18/14 SELL 706 100.0000 0 60,896 60,896 0
7,866 09/18/14 SELL 71140109 100.0000 0 7,866 7,866 0

1,965,575 09/19/14 BUY 711 100.0000 0 1,965,575 1,965,575 0
1,498,106 09/22/14 SELL 8 100.0000 0 1,498,106 1,498,106 0
162,933 09/22/14 BUY 195 100.0000 0 162,933 162,933 0
32,527 09/22/14 BUY 716 100.0000 0 32,527 32,527 0

452 09/22/14 SELL 71140111 100.0000 0 452 452 0
220,731 09/23/14 BUY 21 100.0000 0 220,731 220,731 0

2,590,054 09/23/14 SELL 721 100.0000 0 2,590,054 2,590,054 0
6,137 09/23/14 BUY 71140114 100.0000 0 6,137 6,137 0

2,183,452 09/24/14 SELL 22 100.0000 0 2,183,452 2,183,452 0
2,149,934 09/24/14 SELL 727 100.0000 0 2,149,934 2,149,934 0

49,579 09/24/14 BUY 914 100.0000 0 49,579 49,579 0
3,419 09/24/14 BUY 71140134 100.0000 0 3,419 3,419 0

1,746,473 09/25/14 SELL 23 100.0000 0 1,746,473 1,746,473 0
162 09/25/14 SELL 312 100.0000 0 162 162 0

2,135,226 09/25/14 BUY 732 100.0000 0 2,135,226 2,135,226 0
335,139 09/25/14 SELL 72224 100.0000 0 335,139 335,139 0
26,522 09/25/14 BUY 71140135 100.0000 0 26,522 26,522 0

714,581 09/26/14 BUY 38 100.0000 0 714,581 714,581 0
162 09/26/14 BUY 317 100.0000 0 162 162 0

12,618,166 09/26/14 SELL 739 100.0000 0 12,618,166 12,618,166 0
33,788 09/26/14 BUY 16483 100.0000 0 33,788 33,788 0

7,983,925 09/26/14 BUY 71140138 100.0000 0 7,983,925 7,983,925 0
1,000,000 09/29/14 BUY 12 100.0000 0 1,000,000 1,000,000 0
4,000,000 09/29/14 BUY 15 100.0000 0 4,000,000 4,000,000 0
237,384 09/29/14 SELL 40 100.0000 0 237,384 237,384 0

17,516,235 09/29/14 BUY 496 100.0000 0 17,516,235 17,516,235 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

37,036,670 09/29/14 SELL 749 100.0000 0 37,036,670 37,036,670 0
7,381,300 09/29/14 SELL 71140145 100.0000 0 7,381,300 7,381,300 0
1,000,000 09/30/14 SELL 13 100.0000 0 1,000,000 1,000,000 0
4,000,000 09/30/14 SELL 16 100.0000 0 4,000,000 4,000,000 0

3 09/30/14 SELL 326 100.0000 0 3 3 0
16,500,000 09/30/14 SELL 510 100.0000 0 16,500,000 16,500,000 0

230,984 09/30/14 SELL 757 100.0000 0 230,984 230,984 0
3,395,573 09/30/14 SELL 71140154 100.0000 0 3,395,573 3,395,573 0

1 10/01/14 BUY 15 100.0000 0 1 1 0
4 10/01/14 BUY 18 100.0000 0 4 4 0
8 10/01/14 BUY 43 100.0000 0 8 8 0

11 10/01/14 BUY 44 100.0000 0 11 11 0
530,641 10/01/14 BUY 44 100.0000 0 530,641 530,641 0

116 10/01/14 BUY 246 100.0000 0 116 116 0
2 10/01/14 BUY 331 100.0000 0 2 2 0

37 10/01/14 SELL 493 100.0000 0 37 37 0
1,250,254 10/01/14 SELL 514 100.0000 0 1,250,254 1,250,254 0

433 10/01/14 SELL 537 100.0000 0 433 433 0
691 10/01/14 BUY 646 100.0000 0 691 691 0

50,800,436 10/01/14 BUY 767 100.0000 0 50,800,436 50,800,436 0
19 10/01/14 BUY 918 100.0000 0 19 19 0
6 10/01/14 BUY 3027 100.0000 0 6 6 0
6 10/01/14 BUY 3801 100.0000 0 6 6 0

23 10/01/14 BUY 4132 100.0000 0 23 23 0
272 10/01/14 BUY 4300 100.0000 0 272 272 0

0 10/01/14 BUY 16486 100.0000 0 0 0 0
20 10/01/14 BUY 72287 100.0000 0 20 20 0
4 10/01/14 BUY 70866832 100.0000 0 4 4 0

383,809 10/01/14 SELL 71140172 100.0000 0 383,809 383,809 0
999,784 10/02/14 BUY 69 100.0000 0 999,784 999,784 0

37 10/02/14 BUY 494 100.0000 0 37 37 0
433 10/02/14 BUY 538 100.0000 0 433 433 0

2,638,832 10/02/14 SELL 773 100.0000 0 2,638,832 2,638,832 0
16,988 10/02/14 BUY 71140173 100.0000 0 16,988 16,988 0

476,000 10/03/14 BUY 49 100.0000 0 476,000 476,000 0
999,784 10/03/14 SELL 71 100.0000 0 999,784 999,784 0

1,018,579 10/03/14 SELL 780 100.0000 0 1,018,579 1,018,579 0
645,000 10/06/14 BUY 50 100.0000 0 645,000 645,000 0
183,253 10/06/14 BUY 522 100.0000 0 183,253 183,253 0

7,899,415 10/06/14 BUY 787 100.0000 0 7,899,415 7,899,415 0
379,838 10/06/14 BUY 72384 100.0000 0 379,838 379,838 0

8,501 10/06/14 SELL 71140175 100.0000 0 8,501 8,501 0
74,630 10/07/14 BUY 45 100.0000 0 74,630 74,630 0

106 10/07/14 SELL 126 100.0000 0 106 106 0
76,926 10/07/14 SELL 793 100.0000 0 76,926 76,926 0
46,594 10/07/14 BUY 3803 100.0000 0 46,594 46,594 0

574,112 10/07/14 SELL 72394 100.0000 0 574,112 574,112 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

2,175,731 10/08/14 BUY 523 100.0000 0 2,175,731 2,175,731 0
3,501,831 10/08/14 SELL 799 100.0000 0 3,501,831 3,501,831 0

208 10/08/14 SELL 71140177 100.0000 0 208 208 0
4,197,815 10/09/14 BUY 805 100.0000 0 4,197,815 4,197,815 0

11,926 10/09/14 BUY 71140183 100.0000 0 11,926 11,926 0
6,188,513 10/10/14 SELL 811 100.0000 0 6,188,513 6,188,513 0

15,066 10/10/14 SELL 71140185 100.0000 0 15,066 15,066 0
1,168,121 10/14/14 BUY 54 100.0000 0 1,168,121 1,168,121 0
1,168,121 10/14/14 BUY 334 100.0000 0 1,168,121 1,168,121 0
5,920,183 10/14/14 SELL 821 100.0000 0 5,920,183 5,920,183 0
369,475 10/14/14 SELL 71140193 100.0000 0 369,475 369,475 0
166,241 10/15/14 SELL 57 100.0000 0 166,241 166,241 0
838,947 10/15/14 BUY 336 100.0000 0 838,947 838,947 0

1,174,655 10/15/14 BUY 828 100.0000 0 1,174,655 1,174,655 0
9,120 10/15/14 BUY 72405 100.0000 0 9,120 9,120 0

12,724 10/15/14 BUY 71140209 100.0000 0 12,724 12,724 0
1,001,880 10/16/14 SELL 59 100.0000 0 1,001,880 1,001,880 0
290,000 10/16/14 BUY 158 100.0000 0 290,000 290,000 0

3,352,051 10/16/14 SELL 835 100.0000 0 3,352,051 3,352,051 0
97 10/16/14 BUY 24740 100.0000 0 97 97 0

9,961 10/16/14 SELL 71140211 100.0000 0 9,961 9,961 0
579,030 10/17/14 BUY 165 100.0000 0 579,030 579,030 0

1,935,958 10/17/14 SELL 841 100.0000 0 1,935,958 1,935,958 0
1,500,000 10/20/14 BUY 558 100.0000 0 1,500,000 1,500,000 0
2,567,644 10/20/14 BUY 849 100.0000 0 2,567,644 2,567,644 0

32,069 10/20/14 BUY 71140214 100.0000 0 32,069 32,069 0
1,500,000 10/21/14 SELL 562 100.0000 0 1,500,000 1,500,000 0
2,395,988 10/21/14 BUY 855 100.0000 0 2,395,988 2,395,988 0
495,006 10/21/14 SELL 71140218 100.0000 0 495,006 495,006 0

1,253,307 10/22/14 BUY 60 100.0000 0 1,253,307 1,253,307 0
1,253,307 10/22/14 SELL 337 100.0000 0 1,253,307 1,253,307 0
5,204,944 10/22/14 BUY 861 100.0000 0 5,204,944 5,204,944 0

20,278 10/22/14 BUY 71140227 100.0000 0 20,278 20,278 0
25,698 10/23/14 SELL 178 100.0000 0 25,698 25,698 0

2,461,414 10/23/14 SELL 867 100.0000 0 2,461,414 2,461,414 0
1,523 10/23/14 SELL 71140229 100.0000 0 1,523 1,523 0

299,247 10/24/14 SELL 183 100.0000 0 299,247 299,247 0
96,919 10/24/14 BUY 566 100.0000 0 96,919 96,919 0

9,061,703 10/24/14 SELL 874 100.0000 0 9,061,703 9,061,703 0
12,000,000 10/24/14 BUY 71140231 100.0000 0 12,000,000 12,000,000 0

916,694 10/27/14 BUY 61 100.0000 0 916,694 916,694 0
319,758 10/27/14 SELL 184 100.0000 0 319,758 319,758 0
916,694 10/27/14 SELL 338 100.0000 0 916,694 916,694 0

1,520,443 10/27/14 BUY 881 100.0000 0 1,520,443 1,520,443 0
16,512 10/27/14 SELL 71140233 100.0000 0 16,512 16,512 0
5,271 10/28/14 BUY 187 100.0000 0 5,271 5,271 0

12,519,267 10/28/14 SELL 888 100.0000 0 12,519,267 12,519,267 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

380 10/28/14 SELL 72412 100.0000 0 380 380 0
649 10/28/14 SELL 71140235 100.0000 0 649 649 0

5,000,000 10/29/14 BUY 15 100.0000 0 5,000,000 5,000,000 0
4,758 10/29/14 BUY 188 100.0000 0 4,758 4,758 0

1,278,374 10/29/14 SELL 895 100.0000 0 1,278,374 1,278,374 0
26,774 10/29/14 SELL 71140237 100.0000 0 26,774 26,774 0

6,000,000 10/30/14 BUY 4 100.0000 0 6,000,000 6,000,000 0
5,000,000 10/30/14 SELL 16 100.0000 0 5,000,000 5,000,000 0
1,000,000 10/30/14 BUY 22 100.0000 0 1,000,000 1,000,000 0
4,000,000 10/30/14 BUY 23 100.0000 0 4,000,000 4,000,000 0
3,494,351 10/30/14 BUY 571 100.0000 0 3,494,351 3,494,351 0

15,430,002 10/30/14 SELL 905 100.0000 0 15,430,002 15,430,002 0
7,392,439 10/30/14 SELL 71140244 100.0000 0 7,392,439 7,392,439 0
6,000,000 10/31/14 SELL 5 100.0000 0 6,000,000 6,000,000 0
1,000,000 10/31/14 SELL 23 100.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 SELL 24 100.0000 0 4,000,000 4,000,000 0

35 10/31/14 SELL 29 100.0000 0 35 35 0
4,200,000 10/31/14 SELL 581 100.0000 0 4,200,000 4,200,000 0

454 10/31/14 SELL 625 100.0000 0 454 454 0
691 10/31/14 SELL 648 100.0000 0 691 691 0

10,454,126 10/31/14 BUY 917 100.0000 0 10,454,126 10,454,126 0
2,999 10/31/14 BUY 3806 100.0000 0 2,999 2,999 0
2,518 10/31/14 SELL 24743 100.0000 0 2,518 2,518 0

3,365,112 10/31/14 SELL 71140250 100.0000 0 3,365,112 3,365,112 0
9 11/03/14 BUY 8 100.0000 0 9 9 0
8 11/03/14 BUY 19 100.0000 0 8 8 0
1 11/03/14 BUY 26 100.0000 0 1 1 0
6 11/03/14 BUY 27 100.0000 0 6 6 0

13 11/03/14 BUY 47 100.0000 0 13 13 0
38 11/03/14 BUY 63 100.0000 0 38 38 0
1 11/03/14 BUY 80 100.0000 0 1 1 0

141 11/03/14 BUY 196 100.0000 0 141 141 0
140 11/03/14 BUY 319 100.0000 0 140 140 0
35 11/03/14 BUY 341 100.0000 0 35 35 0
99 11/03/14 SELL 468 100.0000 0 99 99 0

173 11/03/14 BUY 586 100.0000 0 173 173 0
24 11/03/14 BUY 920 100.0000 0 24 24 0

8,528,311 11/03/14 BUY 925 100.0000 0 8,528,311 8,528,311 0
7 11/03/14 BUY 3291 100.0000 0 7 7 0

10 11/03/14 BUY 3808 100.0000 0 10 10 0
328 11/03/14 BUY 4723 100.0000 0 328 328 0
27 11/03/14 BUY 5201 100.0000 0 27 27 0
2 11/03/14 BUY 16488 100.0000 0 2 2 0
2 11/03/14 BUY 72419 100.0000 0 2 2 0
5 11/03/14 BUY 70866836 100.0000 0 5 5 0

357,748 11/03/14 SELL 71140259 100.0000 0 357,748 357,748 0
0 11/04/14 SELL 81 100.0000 0 0 0 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

37 11/04/14 SELL 343 100.0000 0 37 37 0
99 11/04/14 BUY 469 100.0000 0 99 99 0

1,114,394 11/04/14 SELL 932 100.0000 0 1,114,394 1,114,394 0
6,615 11/04/14 BUY 71140269 100.0000 0 6,615 6,615 0

241,616 11/05/14 SELL 54 100.0000 0 241,616 241,616 0
1,042,724 11/05/14 SELL 938 100.0000 0 1,042,724 1,042,724 0

2,704 11/05/14 SELL 71140271 100.0000 0 2,704 2,704 0
206,497 11/06/14 BUY 55 100.0000 0 206,497 206,497 0

2,499,525 11/06/14 BUY 588 100.0000 0 2,499,525 2,499,525 0
320,242 11/06/14 SELL 945 100.0000 0 320,242 320,242 0

11 11/06/14 BUY 16490 100.0000 0 11 11 0
1,823 11/06/14 BUY 24744 100.0000 0 1,823 1,823 0
1,755 11/06/14 BUY 71140274 100.0000 0 1,755 1,755 0

181,718 11/07/14 SELL 59 100.0000 0 181,718 181,718 0
77,377 11/07/14 BUY 65 100.0000 0 77,377 77,377 0

5,000,000 11/07/14 SELL 590 100.0000 0 5,000,000 5,000,000 0
103 11/07/14 BUY 921 100.0000 0 103 103 0

1,364,928 11/07/14 BUY 953 100.0000 0 1,364,928 1,364,928 0
16,508 11/07/14 BUY 3810 100.0000 0 16,508 16,508 0

40 11/10/14 SELL 218 100.0000 0 40 40 0
576,888 11/10/14 BUY 591 100.0000 0 576,888 576,888 0
335,639 11/10/14 BUY 959 100.0000 0 335,639 335,639 0

2,051 11/10/14 SELL 72462 100.0000 0 2,051 2,051 0
9,375 11/12/14 SELL 219 100.0000 0 9,375 9,375 0

2 11/12/14 SELL 260 100.0000 0 2 2 0
1,517 11/12/14 SELL 649 100.0000 0 1,517 1,517 0
104 11/12/14 BUY 923 100.0000 0 104 104 0

1,633,596 11/12/14 BUY 968 100.0000 0 1,633,596 1,633,596 0
11 11/12/14 SELL 5408 100.0000 0 11 11 0
31 11/12/14 BUY 16491 100.0000 0 31 31 0

321,048 11/13/14 SELL 232 100.0000 0 321,048 321,048 0
22,161 11/13/14 BUY 976 100.0000 0 22,161 22,161 0

245,389 11/13/14 SELL 3812 100.0000 0 245,389 245,389 0
1,823 11/13/14 SELL 24747 100.0000 0 1,823 1,823 0

199,337 11/13/14 SELL 71140281 100.0000 0 199,337 199,337 0
69,590 11/14/14 SELL 64 100.0000 0 69,590 69,590 0
2,972 11/14/14 BUY 244 100.0000 0 2,972 2,972 0

330,080 11/14/14 BUY 593 100.0000 0 330,080 330,080 0
172,043 11/14/14 BUY 982 100.0000 0 172,043 172,043 0
39,465 11/14/14 SELL 71140284 100.0000 0 39,465 39,465 0
26,809 11/17/14 BUY 245 100.0000 0 26,809 26,809 0

1,599,555 11/17/14 BUY 988 100.0000 0 1,599,555 1,599,555 0
697,175 11/17/14 BUY 72490 100.0000 0 697,175 697,175 0
33,517 11/17/14 SELL 71140286 100.0000 0 33,517 33,517 0
1,642 11/18/14 SELL 248 100.0000 0 1,642 1,642 0
3,895 11/18/14 BUY 925 100.0000 0 3,895 3,895 0

254,976 11/18/14 BUY 995 100.0000 0 254,976 254,976 0
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FD496 PAGE 501
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

9,436 11/18/14 SELL 71140289 100.0000 0 9,436 9,436 0
1,949,635 11/19/14 BUY 1001 100.0000 0 1,949,635 1,949,635 0

5,386 11/19/14 BUY 71140292 100.0000 0 5,386 5,386 0
196,764 11/20/14 SELL 254 100.0000 0 196,764 196,764 0
610,000 11/20/14 BUY 621 100.0000 0 610,000 610,000 0
415,543 11/20/14 SELL 1007 100.0000 0 415,543 415,543 0
495,055 11/20/14 SELL 71140296 100.0000 0 495,055 495,055 0
19,918 11/21/14 SELL 255 100.0000 0 19,918 19,918 0

514,718 11/21/14 BUY 1013 100.0000 0 514,718 514,718 0
323 11/21/14 SELL 71140298 100.0000 0 323 323 0

7,530,544 11/24/14 SELL 1020 100.0000 0 7,530,544 7,530,544 0
16,592,682 11/24/14 BUY 71140301 100.0000 0 16,592,682 16,592,682 0
5,000,000 11/25/14 BUY 23 100.0000 0 5,000,000 5,000,000 0

60 11/25/14 SELL 276 100.0000 0 60 60 0
10,983,334 11/25/14 BUY 630 100.0000 0 10,983,334 10,983,334 0
15,120,763 11/25/14 SELL 1028 100.0000 0 15,120,763 15,120,763 0
13,054,408 11/25/14 SELL 71140305 100.0000 0 13,054,408 13,054,408 0
5,000,000 11/26/14 SELL 24 100.0000 0 5,000,000 5,000,000 0
1,000,000 11/26/14 BUY 30 100.0000 0 1,000,000 1,000,000 0
4,000,000 11/26/14 BUY 31 100.0000 0 4,000,000 4,000,000 0

1,010 11/26/14 SELL 283 100.0000 0 1,010 1,010 0
5,642,695 11/26/14 SELL 1036 100.0000 0 5,642,695 5,642,695 0
2,204,184 11/26/14 BUY 71140311 100.0000 0 2,204,184 2,204,184 0
4,000,000 11/28/14 SELL 32 100.0000 0 4,000,000 4,000,000 0
1,000,000 11/28/14 SELL 33 100.0000 0 1,000,000 1,000,000 0

12,884 11/28/14 SELL 284 100.0000 0 12,884 12,884 0
5,500,000 11/28/14 SELL 635 100.0000 0 5,500,000 5,500,000 0
2,925,544 11/28/14 BUY 1042 100.0000 0 2,925,544 2,925,544 0
604,229 11/28/14 SELL 6161 100.0000 0 604,229 604,229 0
93,466 11/28/14 SELL 72544 100.0000 0 93,466 93,466 0
39,334 11/28/14 BUY 71140328 100.0000 0 39,334 39,334 0

8 12/01/14 BUY 27 100.0000 0 8 8 0
15 12/01/14 BUY 35 100.0000 0 15 15 0
4 12/01/14 BUY 36 100.0000 0 4 4 0

111 12/01/14 BUY 67 100.0000 0 111 111 0
3 12/01/14 BUY 84 100.0000 0 3 3 0

130 12/01/14 BUY 286 100.0000 0 130 130 0
141 12/01/14 BUY 383 100.0000 0 141 141 0

37,174 12/01/14 BUY 639 100.0000 0 37,174 37,174 0
24 12/01/14 BUY 928 100.0000 0 24 24 0

1,229,169 12/01/14 SELL 1049 100.0000 0 1,229,169 1,229,169 0
7 12/01/14 BUY 3542 100.0000 0 7 7 0
4 12/01/14 BUY 3814 100.0000 0 4 4 0

330 12/01/14 BUY 5087 100.0000 0 330 330 0
2 12/01/14 BUY 16494 100.0000 0 2 2 0

16 12/01/14 BUY 72554 100.0000 0 16 16 0
5 12/01/14 BUY 70866838 100.0000 0 5 5 0
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FD496 PAGE 502
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

387,224 12/01/14 SELL 71140331 100.0000 0 387,224 387,224 0
3 12/02/14 SELL 85 100.0000 0 3 3 0

267,349 12/02/14 SELL 296 100.0000 0 267,349 267,349 0
20,000,000 12/02/14 BUY 1051 100.0000 0 20,000,000 20,000,000 0

140,208 12/03/14 SELL 298 100.0000 0 140,208 140,208 0
280,313 12/03/14 BUY 512 100.0000 0 280,313 280,313 0
887,242 12/03/14 SELL 1062 100.0000 0 887,242 887,242 0
28,719 12/03/14 BUY 3582 100.0000 0 28,719 28,719 0

470,322 12/03/14 BUY 6352 100.0000 0 470,322 470,322 0
15,056 12/04/14 SELL 323 100.0000 0 15,056 15,056 0

280,313 12/04/14 SELL 522 100.0000 0 280,313 280,313 0
6,613 12/04/14 BUY 929 100.0000 0 6,613 6,613 0

1,335,688 12/04/14 BUY 1068 100.0000 0 1,335,688 1,335,688 0
28,719 12/04/14 SELL 3600 100.0000 0 28,719 28,719 0

470,322 12/04/14 SELL 6442 100.0000 0 470,322 470,322 0
97 12/04/14 SELL 24748 100.0000 0 97 97 0

36,420 12/04/14 SELL 71140357 100.0000 0 36,420 36,420 0
79,772 12/05/14 BUY 69 100.0000 0 79,772 79,772 0

164,199 12/05/14 SELL 330 100.0000 0 164,199 164,199 0
27,788 12/05/14 BUY 937 100.0000 0 27,788 27,788 0

241,509 12/05/14 SELL 1075 100.0000 0 241,509 241,509 0
17,019 12/05/14 BUY 3816 100.0000 0 17,019 17,019 0
66,741 12/08/14 SELL 338 100.0000 0 66,741 66,741 0

1,374,790 12/08/14 BUY 1081 100.0000 0 1,374,790 1,374,790 0
67,599 12/08/14 SELL 71140364 100.0000 0 67,599 67,599 0

25 12/09/14 SELL 343 100.0000 0 25 25 0
17,769 12/09/14 BUY 938 100.0000 0 17,769 17,769 0

2,928,167 12/09/14 SELL 1088 100.0000 0 2,928,167 2,928,167 0
97 12/09/14 BUY 24749 100.0000 0 97 97 0

12,444 12/10/14 SELL 344 100.0000 0 12,444 12,444 0
32,278 12/10/14 SELL 1095 100.0000 0 32,278 32,278 0

97 12/10/14 SELL 24753 100.0000 0 97 97 0
245,291 12/10/14 BUY 72631 100.0000 0 245,291 245,291 0
16,679 12/11/14 BUY 351 100.0000 0 16,679 16,679 0

4,623,952 12/11/14 SELL 1102 100.0000 0 4,623,952 4,623,952 0
81,967 12/11/14 SELL 72642 100.0000 0 81,967 81,967 0
49,974 12/11/14 SELL 71140377 100.0000 0 49,974 49,974 0

162,465 12/12/14 BUY 75 100.0000 0 162,465 162,465 0
1 12/12/14 SELL 84 100.0000 0 1 1 0

24,991 12/12/14 SELL 352 100.0000 0 24,991 24,991 0
7,500,000 12/12/14 BUY 650 100.0000 0 7,500,000 7,500,000 0

13,715,924 12/12/14 BUY 1113 100.0000 0 13,715,924 13,715,924 0
5 12/12/14 SELL 6504 100.0000 0 5 5 0

272,014 12/12/14 SELL 72724 100.0000 0 272,014 272,014 0
229,885 12/12/14 SELL 71140382 100.0000 0 229,885 229,885 0
427,111 12/15/14 SELL 76 100.0000 0 427,111 427,111 0
260,000 12/15/14 BUY 353 100.0000 0 260,000 260,000 0
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FD496 PAGE 503
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

4,371,689 12/15/14 SELL 1121 100.0000 0 4,371,689 4,371,689 0
605 12/15/14 SELL 71140383 100.0000 0 605 605 0

350,000 12/16/14 BUY 356 100.0000 0 350,000 350,000 0
4,029,913 12/16/14 SELL 1128 100.0000 0 4,029,913 4,029,913 0
218,778 12/16/14 BUY 72785 100.0000 0 218,778 218,778 0

193 12/16/14 SELL 71140385 100.0000 0 193 193 0
13,569 12/17/14 BUY 381 100.0000 0 13,569 13,569 0

592,843 12/17/14 SELL 951 100.0000 0 592,843 592,843 0
7,049,529 12/17/14 BUY 1135 100.0000 0 7,049,529 7,049,529 0
294,669 12/17/14 SELL 72825 100.0000 0 294,669 294,669 0
544,435 12/17/14 SELL 71140390 100.0000 0 544,435 544,435 0
104,597 12/18/14 SELL 387 100.0000 0 104,597 104,597 0

6,453,345 12/18/14 BUY 1141 100.0000 0 6,453,345 6,453,345 0
200 12/18/14 BUY 70866840 100.0000 0 200 200 0

30,900 12/18/14 BUY 71140393 100.0000 0 30,900 30,900 0
13,569 12/19/14 BUY 399 100.0000 0 13,569 13,569 0

8,760,000 12/19/14 SELL 651 100.0000 0 8,760,000 8,760,000 0
4,902,470 12/19/14 BUY 1147 100.0000 0 4,902,470 4,902,470 0
604,146 12/19/14 BUY 7118 100.0000 0 604,146 604,146 0
611,654 12/22/14 SELL 401 100.0000 0 611,654 611,654 0

5,600,817 12/22/14 SELL 1158 100.0000 0 5,600,817 5,600,817 0
8,020,351 12/22/14 BUY 71140398 100.0000 0 8,020,351 8,020,351 0
725,000 12/23/14 SELL 406 100.0000 0 725,000 725,000 0

1,499,995 12/23/14 BUY 1167 100.0000 0 1,499,995 1,499,995 0
86,172 12/23/14 SELL 72856 100.0000 0 86,172 86,172 0

323 12/23/14 SELL 71140400 100.0000 0 323 323 0
451,120 12/24/14 BUY 393 100.0000 0 451,120 451,120 0

1,627,059 12/24/14 SELL 1173 100.0000 0 1,627,059 1,627,059 0
12,219 12/24/14 SELL 72865 100.0000 0 12,219 12,219 0

77 12/24/14 BUY 70866841 100.0000 0 77 77 0
428,370 12/26/14 SELL 394 100.0000 0 428,370 428,370 0
512,382 12/26/14 BUY 411 100.0000 0 512,382 512,382 0
428,370 12/26/14 BUY 1176 100.0000 0 428,370 428,370 0

10,032,826 12/29/14 BUY 657 100.0000 0 10,032,826 10,032,826 0
8,442,964 12/29/14 SELL 1185 100.0000 0 8,442,964 8,442,964 0

10,770 12/29/14 SELL 71140402 100.0000 0 10,770 10,770 0
9,110,000 12/30/14 SELL 662 100.0000 0 9,110,000 9,110,000 0
642,401 12/30/14 BUY 1191 100.0000 0 642,401 642,401 0

7,506,779 12/30/14 SELL 71140405 100.0000 0 7,506,779 7,506,779 0
2,700,000 12/31/14 SELL 669 100.0000 0 2,700,000 2,700,000 0
1,309,007 12/31/14 SELL 1197 100.0000 0 1,309,007 1,309,007 0

24,332 12/31/14 BUY 3818 100.0000 0 24,332 24,332 0
3,363,775 12/31/14 SELL 71140406 100.0000 0 3,363,775 3,363,775 0

139 01/02/15 BUY 80 100.0000 0 139 139 0
116 01/02/15 BUY 429 100.0000 0 116 116 0

2 01/02/15 BUY 451 100.0000 0 2 2 0
179 01/02/15 BUY 459 100.0000 0 179 179 0
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FD496 PAGE 504
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

1 01/02/15 BUY 620 100.0000 0 1 1 0
3,999,353 01/02/15 SELL 673 100.0000 0 3,999,353 3,999,353 0

18 01/02/15 BUY 953 100.0000 0 18 18 0
2,736,311 01/02/15 SELL 1212 100.0000 0 2,736,311 2,736,311 0

1 01/02/15 BUY 3821 100.0000 0 1 1 0
9 01/02/15 BUY 3822 100.0000 0 9 9 0

420 01/02/15 BUY 5566 100.0000 0 420 420 0
15 01/02/15 BUY 7423 100.0000 0 15 15 0
2 01/02/15 BUY 16496 100.0000 0 2 2 0

29 01/02/15 BUY 72877 100.0000 0 29 29 0
7 01/02/15 BUY 70866844 100.0000 0 7 7 0

234,558 01/02/15 SELL 71140430 100.0000 0 234,558 234,558 0
2 01/05/15 SELL 453 100.0000 0 2 2 0

334,850 01/05/15 SELL 1219 100.0000 0 334,850 334,850 0
673 01/05/15 SELL 7481 100.0000 0 673 673 0

36,152 01/05/15 SELL 71140432 100.0000 0 36,152 36,152 0
2,564,910 01/06/15 SELL 1225 100.0000 0 2,564,910 2,564,910 0

1,468 01/06/15 BUY 71140434 100.0000 0 1,468 1,468 0
22,750 01/07/15 BUY 81 100.0000 0 22,750 22,750 0
22,750 01/07/15 SELL 454 100.0000 0 22,750 22,750 0

2,380,147 01/07/15 SELL 1231 100.0000 0 2,380,147 2,380,147 0
41,356 01/07/15 SELL 3822 100.0000 0 41,356 41,356 0
3,939 01/07/15 SELL 71140436 100.0000 0 3,939 3,939 0

15,113 01/08/15 BUY 251 100.0000 0 15,113 15,113 0
3,723,918 01/08/15 BUY 1243 100.0000 0 3,723,918 3,723,918 0
2,000,000 01/08/15 BUY 6505 100.0000 0 2,000,000 2,000,000 0

208 01/08/15 SELL 71140438 100.0000 0 208 208 0
15,113 01/09/15 SELL 253 100.0000 0 15,113 15,113 0

3,288,575 01/09/15 BUY 1249 100.0000 0 3,288,575 3,288,575 0
1,101 01/09/15 SELL 71140451 100.0000 0 1,101 1,101 0

268,946 01/12/15 BUY 85 100.0000 0 268,946 268,946 0
361 01/12/15 BUY 954 100.0000 0 361 361 0

9,347,799 01/12/15 SELL 1257 100.0000 0 9,347,799 9,347,799 0
27,700 01/12/15 BUY 3824 100.0000 0 27,700 27,700 0

2,000,000 01/12/15 SELL 6510 100.0000 0 2,000,000 2,000,000 0
973,571 01/12/15 BUY 24762 100.0000 0 973,571 973,571 0
121,256 01/12/15 SELL 71140456 100.0000 0 121,256 121,256 0
268,946 01/13/15 SELL 86 100.0000 0 268,946 268,946 0

24 01/13/15 SELL 434 100.0000 0 24 24 0
1,947,781 01/13/15 BUY 1265 100.0000 0 1,947,781 1,947,781 0
973,571 01/13/15 SELL 24764 100.0000 0 973,571 973,571 0
52,205 01/13/15 SELL 71140459 100.0000 0 52,205 52,205 0
86,733 01/14/15 SELL 1271 100.0000 0 86,733 86,733 0

421,840 01/14/15 SELL 71140481 100.0000 0 421,840 421,840 0
42,103 01/15/15 BUY 441 100.0000 0 42,103 42,103 0

1,161,058 01/15/15 BUY 677 100.0000 0 1,161,058 1,161,058 0
8,693 01/15/15 BUY 956 100.0000 0 8,693 8,693 0
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FD496 PAGE 505
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

454,366 01/15/15 SELL 1277 100.0000 0 454,366 454,366 0
177 01/15/15 SELL 72902 100.0000 0 177 177 0

12,924 01/15/15 SELL 71140484 100.0000 0 12,924 12,924 0
71 01/16/15 SELL 443 100.0000 0 71 71 0

144 01/16/15 BUY 962 100.0000 0 144 144 0
1,553,017 01/16/15 SELL 1284 100.0000 0 1,553,017 1,553,017 0

618 01/16/15 SELL 71140486 100.0000 0 618 618 0
15 01/20/15 SELL 444 100.0000 0 15 15 0

2,927,911 01/20/15 BUY 1290 100.0000 0 2,927,911 2,927,911 0
318,896 01/20/15 SELL 71140489 100.0000 0 318,896 318,896 0
270,000 01/21/15 SELL 445 100.0000 0 270,000 270,000 0

1,238,371 01/21/15 BUY 1296 100.0000 0 1,238,371 1,238,371 0
1,720,000 01/22/15 SELL 681 100.0000 0 1,720,000 1,720,000 0
1,254,041 01/22/15 BUY 1302 100.0000 0 1,254,041 1,254,041 0

2,117 01/22/15 SELL 72964 100.0000 0 2,117 2,117 0
14,596 01/22/15 SELL 71140493 100.0000 0 14,596 14,596 0

2,803,226 01/23/15 BUY 1308 100.0000 0 2,803,226 2,803,226 0
392 01/23/15 BUY 24766 100.0000 0 392 392 0

601,493 01/23/15 BUY 72986 100.0000 0 601,493 601,493 0
622,598 01/23/15 SELL 71140498 100.0000 0 622,598 622,598 0

9,189,254 01/26/15 SELL 1315 100.0000 0 9,189,254 9,189,254 0
289 01/26/15 BUY 73005 100.0000 0 289 289 0

11,000,000 01/26/15 BUY 71140500 100.0000 0 11,000,000 11,000,000 0
40,059 01/27/15 SELL 449 100.0000 0 40,059 40,059 0

1,675,466 01/27/15 BUY 1321 100.0000 0 1,675,466 1,675,466 0
703,777 01/27/15 SELL 73015 100.0000 0 703,777 703,777 0
142,279 01/27/15 BUY 71140516 100.0000 0 142,279 142,279 0

28,008,295 01/28/15 BUY 682 100.0000 0 28,008,295 28,008,295 0
31,052,324 01/28/15 SELL 1327 100.0000 0 31,052,324 31,052,324 0

1,369 01/28/15 SELL 71140518 100.0000 0 1,369 1,369 0
1,000,000 01/29/15 BUY 40 100.0000 0 1,000,000 1,000,000 0
4,000,000 01/29/15 BUY 43 100.0000 0 4,000,000 4,000,000 0

14,389,277 01/29/15 SELL 1335 100.0000 0 14,389,277 14,389,277 0
3,897,402 01/29/15 SELL 71140521 100.0000 0 3,897,402 3,897,402 0
1,000,000 01/30/15 SELL 41 100.0000 0 1,000,000 1,000,000 0
4,000,000 01/30/15 SELL 44 100.0000 0 4,000,000 4,000,000 0

18,302,195 01/30/15 SELL 690 100.0000 0 18,302,195 18,302,195 0
3,482,941 01/30/15 BUY 1341 100.0000 0 3,482,941 3,482,941 0
6,876,884 01/30/15 SELL 71140523 100.0000 0 6,876,884 6,876,884 0

2 02/02/15 BUY 44 100.0000 0 2 2 0
7 02/02/15 BUY 47 100.0000 0 7 7 0

129 02/02/15 BUY 83 100.0000 0 129 129 0
0 02/02/15 BUY 88 100.0000 0 0 0 0
0 02/02/15 BUY 256 100.0000 0 0 0 0

88 02/02/15 BUY 453 100.0000 0 88 88 0
0 02/02/15 BUY 464 100.0000 0 0 0 0

174 02/02/15 BUY 528 100.0000 0 174 174 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

7,002,798 02/02/15 SELL 700 100.0000 0 7,002,798 7,002,798 0
0 02/02/15 BUY 964 100.0000 0 0 0 0

3,718,447 02/02/15 SELL 1350 100.0000 0 3,718,447 3,718,447 0
1 02/02/15 BUY 3826 100.0000 0 1 1 0
8 02/02/15 BUY 4066 100.0000 0 8 8 0

408 02/02/15 BUY 5988 100.0000 0 408 408 0
34 02/02/15 BUY 8240 100.0000 0 34 34 0
2 02/02/15 BUY 16498 100.0000 0 2 2 0
2 02/02/15 BUY 24768 100.0000 0 2 2 0

22 02/02/15 BUY 73047 100.0000 0 22 22 0
6 02/02/15 BUY 70866846 100.0000 0 6 6 0

345,937 02/02/15 SELL 71140529 100.0000 0 345,937 345,937 0
13,983 02/03/15 BUY 458 100.0000 0 13,983 13,983 0

0 02/03/15 SELL 466 100.0000 0 0 0 0
87,217 02/03/15 BUY 705 100.0000 0 87,217 87,217 0

44,485,222 02/03/15 BUY 1360 100.0000 0 44,485,222 44,485,222 0
2,347 02/03/15 SELL 3827 100.0000 0 2,347 2,347 0

65,515 02/04/15 BUY 97 100.0000 0 65,515 65,515 0
2,216,191 02/04/15 BUY 1365 100.0000 0 2,216,191 2,216,191 0

32,217 02/04/15 SELL 71140531 100.0000 0 32,217 32,217 0
779,883 02/05/15 BUY 104 100.0000 0 779,883 779,883 0

96 02/05/15 SELL 459 100.0000 0 96 96 0
2,256,278 02/05/15 SELL 1372 100.0000 0 2,256,278 2,256,278 0

65,502 02/06/15 SELL 108 100.0000 0 65,502 65,502 0
347,929 02/06/15 BUY 712 100.0000 0 347,929 347,929 0

3,363,404 02/06/15 BUY 1377 100.0000 0 3,363,404 3,363,404 0
43,015 02/06/15 BUY 3832 100.0000 0 43,015 43,015 0

203 02/06/15 SELL 71140544 100.0000 0 203 203 0
9,215 02/09/15 SELL 966 100.0000 0 9,215 9,215 0

2,499,034 02/09/15 SELL 1386 100.0000 0 2,499,034 2,499,034 0
394 02/09/15 SELL 24772 100.0000 0 394 394 0

6,031 02/09/15 SELL 71140546 100.0000 0 6,031 6,031 0
26,769 02/10/15 BUY 967 100.0000 0 26,769 26,769 0

1,394,215 02/10/15 SELL 1392 100.0000 0 1,394,215 1,394,215 0
200,607 02/10/15 BUY 71140563 100.0000 0 200,607 200,607 0
18,414 02/11/15 BUY 971 100.0000 0 18,414 18,414 0

1,031,981 02/11/15 BUY 1398 100.0000 0 1,031,981 1,031,981 0
16,280 02/12/15 BUY 972 100.0000 0 16,280 16,280 0

115,991 02/12/15 BUY 1407 100.0000 0 115,991 115,991 0
203,401 02/12/15 SELL 71140572 100.0000 0 203,401 203,401 0

189 02/13/15 SELL 706 100.0000 0 189 189 0
343,036 02/13/15 BUY 727 100.0000 0 343,036 343,036 0

4,444,054 02/13/15 BUY 1413 100.0000 0 4,444,054 4,444,054 0
5,389 02/13/15 SELL 71140575 100.0000 0 5,389 5,389 0
189 02/17/15 BUY 707 100.0000 0 189 189 0

395,796 02/17/15 BUY 1423 100.0000 0 395,796 395,796 0
64,635 02/17/15 SELL 71140577 100.0000 0 64,635 64,635 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

255,000 02/18/15 SELL 478 100.0000 0 255,000 255,000 0
150,931 02/18/15 BUY 760 100.0000 0 150,931 150,931 0

1,356,905 02/18/15 SELL 1428 100.0000 0 1,356,905 1,356,905 0
10,331 02/18/15 SELL 71140579 100.0000 0 10,331 10,331 0

262,195 02/19/15 BUY 1435 100.0000 0 262,195 262,195 0
640,296 02/19/15 SELL 71140583 100.0000 0 640,296 640,296 0

26 02/20/15 SELL 485 100.0000 0 26 26 0
446,281 02/20/15 SELL 1443 100.0000 0 446,281 446,281 0
41,504 02/20/15 SELL 71140585 100.0000 0 41,504 41,504 0
26,000 02/23/15 BUY 719 100.0000 0 26,000 26,000 0

2,808,412 02/23/15 SELL 1451 100.0000 0 2,808,412 2,808,412 0
92,076 02/23/15 SELL 73100 100.0000 0 92,076 92,076 0

5,009,444 02/23/15 BUY 71140597 100.0000 0 5,009,444 5,009,444 0
330,000 02/24/15 SELL 84 100.0000 0 330,000 330,000 0

1,363,698 02/24/15 BUY 1457 100.0000 0 1,363,698 1,363,698 0
5,000,000 02/25/15 BUY 35 100.0000 0 5,000,000 5,000,000 0
650,000 02/25/15 SELL 85 100.0000 0 650,000 650,000 0

0 02/25/15 BUY 730 100.0000 0 0 0 0
2,868,099 02/25/15 SELL 1465 100.0000 0 2,868,099 2,868,099 0
823,476 02/25/15 BUY 73114 100.0000 0 823,476 823,476 0

6,484,525 02/25/15 BUY 71140598 100.0000 0 6,484,525 6,484,525 0
5,000,000 02/26/15 SELL 36 100.0000 0 5,000,000 5,000,000 0
1,000,000 02/26/15 BUY 48 100.0000 0 1,000,000 1,000,000 0
4,000,000 02/26/15 BUY 51 100.0000 0 4,000,000 4,000,000 0
1,200,000 02/26/15 BUY 499 100.0000 0 1,200,000 1,200,000 0
1,900,000 02/26/15 SELL 768 100.0000 0 1,900,000 1,900,000 0
5,684,539 02/26/15 SELL 1474 100.0000 0 5,684,539 5,684,539 0

47,596 02/26/15 BUY 73116 100.0000 0 47,596 47,596 0
7,489,852 02/26/15 SELL 71140603 100.0000 0 7,489,852 7,489,852 0
1,000,000 02/27/15 SELL 49 100.0000 0 1,000,000 1,000,000 0
4,000,000 02/27/15 SELL 52 100.0000 0 4,000,000 4,000,000 0
450,000 02/27/15 SELL 109 100.0000 0 450,000 450,000 0
465,845 02/27/15 SELL 500 100.0000 0 465,845 465,845 0
348,301 02/27/15 BUY 783 100.0000 0 348,301 348,301 0
558,443 02/27/15 SELL 1480 100.0000 0 558,443 558,443 0
14,915 02/27/15 SELL 73124 100.0000 0 14,915 14,915 0

3,462,445 02/27/15 SELL 71140604 100.0000 0 3,462,445 3,462,445 0
9 03/02/15 BUY 41 100.0000 0 9 9 0
2 03/02/15 BUY 52 100.0000 0 2 2 0
8 03/02/15 BUY 55 100.0000 0 8 8 0

399,886 03/02/15 SELL 119 100.0000 0 399,886 399,886 0
36 03/02/15 BUY 122 100.0000 0 36 36 0

81,930 03/02/15 SELL 507 100.0000 0 81,930 81,930 0
166 03/02/15 BUY 604 100.0000 0 166 166 0

26,189 03/02/15 SELL 733 100.0000 0 26,189 26,189 0
38,519 03/02/15 BUY 785 100.0000 0 38,519 38,519 0

2 03/02/15 BUY 976 100.0000 0 2 2 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

3 03/02/15 BUY 3834 100.0000 0 3 3 0
8 03/02/15 BUY 4313 100.0000 0 8 8 0

390 03/02/15 BUY 6344 100.0000 0 390 390 0
32 03/02/15 BUY 8852 100.0000 0 32 32 0
2 03/02/15 BUY 16500 100.0000 0 2 2 0

15,296 03/02/15 BUY 73191 100.0000 0 15,296 15,296 0
6 03/02/15 BUY 70866855 100.0000 0 6 6 0

440,248 03/02/15 SELL 71140607 100.0000 0 440,248 440,248 0
296,726 03/03/15 BUY 512 100.0000 0 296,726 296,726 0
257,880 03/03/15 SELL 693 100.0000 0 257,880 257,880 0
26,189 03/03/15 BUY 737 100.0000 0 26,189 26,189 0

339,755 03/03/15 BUY 1495 100.0000 0 339,755 339,755 0
465,256 03/03/15 BUY 73215 100.0000 0 465,256 465,256 0
186,958 03/04/15 SELL 519 100.0000 0 186,958 186,958 0
60,509 03/04/15 BUY 791 100.0000 0 60,509 60,509 0
36,720 03/04/15 SELL 879 100.0000 0 36,720 36,720 0
61,466 03/04/15 SELL 978 100.0000 0 61,466 61,466 0

201,313 03/04/15 BUY 1503 100.0000 0 201,313 201,313 0
47,304 03/04/15 SELL 73257 100.0000 0 47,304 47,304 0
33,425 03/04/15 SELL 71140609 100.0000 0 33,425 33,425 0

254,107 03/05/15 SELL 523 100.0000 0 254,107 254,107 0
33,029 03/05/15 BUY 793 100.0000 0 33,029 33,029 0

332,970 03/05/15 SELL 1007 100.0000 0 332,970 332,970 0
20,760,686 03/05/15 BUY 1510 100.0000 0 20,760,686 20,760,686 0

903,142 03/05/15 SELL 73306 100.0000 0 903,142 903,142 0
4,549 03/05/15 BUY 71140633 100.0000 0 4,549 4,549 0
6,372 03/06/15 SELL 525 100.0000 0 6,372 6,372 0

20,026 03/06/15 BUY 795 100.0000 0 20,026 20,026 0
37,915,960 03/06/15 SELL 1082 100.0000 0 37,915,960 37,915,960 0

767,131 03/06/15 BUY 1516 100.0000 0 767,131 767,131 0
40,439 03/06/15 BUY 3836 100.0000 0 40,439 40,439 0
33,029 03/06/15 BUY 73311 100.0000 0 33,029 33,029 0

203 03/06/15 SELL 71140635 100.0000 0 203 203 0
100,000 03/09/15 SELL 139 100.0000 0 100,000 100,000 0
61,447 03/09/15 BUY 798 100.0000 0 61,447 61,447 0
1,360 03/09/15 BUY 979 100.0000 0 1,360 1,360 0

14,477,824 03/09/15 SELL 1484 100.0000 0 14,477,824 14,477,824 0
5,204,923 03/09/15 SELL 1525 100.0000 0 5,204,923 5,204,923 0

6,030 03/09/15 SELL 71140637 100.0000 0 6,030 6,030 0
10,000 03/10/15 SELL 149 100.0000 0 10,000 10,000 0

1,034,009 03/10/15 BUY 1532 100.0000 0 1,034,009 1,034,009 0
7,584,761 03/10/15 SELL 1535 100.0000 0 7,584,761 7,584,761 0

20,048 03/11/15 SELL 125 100.0000 0 20,048 20,048 0
50,000 03/11/15 SELL 161 100.0000 0 50,000 50,000 0
36,863 03/11/15 BUY 529 100.0000 0 36,863 36,863 0
29,142 03/11/15 BUY 801 100.0000 0 29,142 29,142 0

3,796,956 03/11/15 SELL 1541 100.0000 0 3,796,956 3,796,956 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
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IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

4,156,884 03/11/15 SELL 1545 100.0000 0 4,156,884 4,156,884 0
56,580 03/12/15 SELL 535 100.0000 0 56,580 56,580 0

525,341 03/12/15 BUY 1547 100.0000 0 525,341 525,341 0
5,404,832 03/12/15 SELL 2320 100.0000 0 5,404,832 5,404,832 0

20,629 03/12/15 BUY 73322 100.0000 0 20,629 20,629 0
254,113 03/12/15 SELL 71140647 100.0000 0 254,113 254,113 0

3,990,600 03/13/15 BUY 3 100.0000 0 3,990,600 3,990,600 0
2,969,600 03/13/15 BUY 3 100.0000 0 2,969,600 2,969,600 0
4,073,800 03/13/15 BUY 50 100.0000 0 4,073,800 4,073,800 0

27,237 03/13/15 SELL 543 100.0000 0 27,237 27,237 0
20,629 03/13/15 BUY 834 100.0000 0 20,629 20,629 0
1,360 03/13/15 SELL 982 100.0000 0 1,360 1,360 0

3,634,592 03/13/15 BUY 1554 100.0000 0 3,634,592 3,634,592 0
5,517,040 03/13/15 SELL 2334 100.0000 0 5,517,040 5,517,040 0

25,865 03/13/15 BUY 73328 100.0000 0 25,865 25,865 0
2,579 03/13/15 SELL 71140649 100.0000 0 2,579 2,579 0

1,829,679 03/16/15 SELL 37 100.0000 0 1,829,679 1,829,679 0
1,319,179 03/16/15 SELL 72 100.0000 0 1,319,179 1,319,179 0
1,816,072 03/16/15 SELL 73 100.0000 0 1,816,072 1,816,072 0

0 03/16/15 SELL 475 100.0000 0 0 0 0
40 03/16/15 SELL 558 100.0000 0 40 40 0

1,745,870 03/16/15 SELL 1560 100.0000 0 1,745,870 1,745,870 0
3,385 03/16/15 BUY 2484 100.0000 0 3,385 3,385 0

216,569 03/16/15 BUY 73332 100.0000 0 216,569 216,569 0
101,229 03/16/15 SELL 71140651 100.0000 0 101,229 101,229 0
759,885 03/17/15 SELL 127 100.0000 0 759,885 759,885 0
67,354 03/17/15 SELL 573 100.0000 0 67,354 67,354 0

263,063 03/17/15 BUY 845 100.0000 0 263,063 263,063 0
4,434,340 03/17/15 BUY 1567 100.0000 0 4,434,340 4,434,340 0

280 03/17/15 BUY 2486 100.0000 0 280 280 0
263,063 03/17/15 SELL 73336 100.0000 0 263,063 263,063 0
164,776 03/18/15 SELL 156 100.0000 0 164,776 164,776 0
84,920 03/18/15 SELL 581 100.0000 0 84,920 84,920 0
72,751 03/18/15 BUY 846 100.0000 0 72,751 72,751 0

1,307,886 03/18/15 BUY 1573 100.0000 0 1,307,886 1,307,886 0
1,185 03/18/15 BUY 2491 100.0000 0 1,185 1,185 0

47,806 03/18/15 SELL 71140660 100.0000 0 47,806 47,806 0
189,789 03/19/15 SELL 56 100.0000 0 189,789 189,789 0
14,073 03/19/15 BUY 101 100.0000 0 14,073 14,073 0

658,486 03/19/15 SELL 162 100.0000 0 658,486 658,486 0
203,952 03/19/15 SELL 594 100.0000 0 203,952 203,952 0

4,660,176 03/19/15 BUY 1579 100.0000 0 4,660,176 4,660,176 0
97,984 03/20/15 BUY 61 100.0000 0 97,984 97,984 0

813,230 03/20/15 SELL 104 100.0000 0 813,230 813,230 0
146,352 03/20/15 SELL 172 100.0000 0 146,352 146,352 0
29,333 03/20/15 BUY 204 100.0000 0 29,333 29,333 0
68,033 03/20/15 SELL 595 100.0000 0 68,033 68,033 0
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DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

3,105,502 03/20/15 SELL 649 100.0000 0 3,105,502 3,105,502 0
8,719,343 03/20/15 BUY 1587 100.0000 0 8,719,343 8,719,343 0

17,623 03/20/15 BUY 2503 100.0000 0 17,623 17,623 0
7,282,109 03/20/15 SELL 6611 100.0000 0 7,282,109 7,282,109 0

893 03/20/15 BUY 71140663 100.0000 0 893 893 0
60,797 03/23/15 SELL 66 100.0000 0 60,797 60,797 0

331,882 03/23/15 SELL 106 100.0000 0 331,882 331,882 0
261,568 03/23/15 SELL 175 100.0000 0 261,568 261,568 0
195,444 03/23/15 SELL 208 100.0000 0 195,444 195,444 0
22,000 03/23/15 BUY 506 100.0000 0 22,000 22,000 0

220,133 03/23/15 SELL 598 100.0000 0 220,133 220,133 0
3,518,907 03/23/15 BUY 1593 100.0000 0 3,518,907 3,518,907 0

27 03/23/15 BUY 2504 100.0000 0 27 27 0
617,910 03/23/15 SELL 71140691 100.0000 0 617,910 617,910 0
30,936 03/24/15 SELL 70 100.0000 0 30,936 30,936 0
5,549 03/24/15 BUY 109 100.0000 0 5,549 5,549 0

249,716 03/24/15 SELL 176 100.0000 0 249,716 249,716 0
27,183 03/24/15 BUY 600 100.0000 0 27,183 27,183 0
31,533 03/24/15 BUY 1600 100.0000 0 31,533 31,533 0

168 03/24/15 BUY 2506 100.0000 0 168 168 0
54,317 03/25/15 BUY 73 100.0000 0 54,317 54,317 0
6,514 03/25/15 BUY 115 100.0000 0 6,514 6,514 0

106,674 03/25/15 SELL 181 100.0000 0 106,674 106,674 0
10,236,558 03/25/15 SELL 1607 100.0000 0 10,236,558 10,236,558 0

19,005 03/25/15 SELL 2512 100.0000 0 19,005 19,005 0
433,231 03/25/15 SELL 73350 100.0000 0 433,231 433,231 0

10,000,000 03/25/15 BUY 71140693 100.0000 0 10,000,000 10,000,000 0
7,561 03/26/15 SELL 76 100.0000 0 7,561 7,561 0
8,722 03/26/15 SELL 123 100.0000 0 8,722 8,722 0
3,422 03/26/15 BUY 182 100.0000 0 3,422 3,422 0

3,078,757 03/26/15 SELL 1614 100.0000 0 3,078,757 3,078,757 0
2,135 03/26/15 BUY 2517 100.0000 0 2,135 2,135 0

108,812 03/26/15 SELL 3838 100.0000 0 108,812 108,812 0
49,504 03/27/15 BUY 127 100.0000 0 49,504 49,504 0

126,996 03/27/15 SELL 184 100.0000 0 126,996 126,996 0
1,990,000 03/27/15 BUY 227 100.0000 0 1,990,000 1,990,000 0

22 03/27/15 SELL 603 100.0000 0 22 22 0
5,369,054 03/27/15 SELL 1620 100.0000 0 5,369,054 5,369,054 0

9,024 03/27/15 BUY 71140696 100.0000 0 9,024 9,024 0
49,455 03/30/15 SELL 84 100.0000 0 49,455 49,455 0
33,970 03/30/15 SELL 129 100.0000 0 33,970 33,970 0
1,373 03/30/15 BUY 190 100.0000 0 1,373 1,373 0

0 03/30/15 BUY 577 100.0000 0 0 0 0
23,878,464 03/30/15 BUY 851 100.0000 0 23,878,464 23,878,464 0
30,377,129 03/30/15 SELL 1624 100.0000 0 30,377,129 30,377,129 0
1,064,679 03/30/15 SELL 71140699 100.0000 0 1,064,679 1,064,679 0

71,060 03/31/15 SELL 86 100.0000 0 71,060 71,060 0
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185,452 03/31/15 SELL 131 100.0000 0 185,452 185,452 0
11,801 03/31/15 BUY 194 100.0000 0 11,801 11,801 0

12,700,000 03/31/15 SELL 866 100.0000 0 12,700,000 12,700,000 0
3,339,422 03/31/15 BUY 1631 100.0000 0 3,339,422 3,339,422 0

2,045 03/31/15 BUY 2529 100.0000 0 2,045 2,045 0
0 03/31/15 BUY 9569 100.0000 0 0 0 0

49,898,514 03/31/15 BUY 71140702 100.0000 0 49,898,514 49,898,514 0
84,965 04/01/15 BUY 91 100.0000 0 84,965 84,965 0

25 04/01/15 BUY 129 100.0000 0 25 25 0
47 04/01/15 BUY 151 100.0000 0 47 47 0

9,336 04/01/15 BUY 199 100.0000 0 9,336 9,336 0
40 04/01/15 BUY 236 100.0000 0 40 40 0
0 04/01/15 BUY 583 100.0000 0 0 0 0

88 04/01/15 BUY 607 100.0000 0 88 88 0
118 04/01/15 BUY 679 100.0000 0 118 118 0

12,099,751 04/01/15 SELL 869 100.0000 0 12,099,751 12,099,751 0
2 04/01/15 BUY 1532 100.0000 0 2 2 0

46,638,618 04/01/15 BUY 1639 100.0000 0 46,638,618 46,638,618 0
6,420 04/01/15 BUY 2533 100.0000 0 6,420 6,420 0

5 04/01/15 BUY 3840 100.0000 0 5 5 0
9 04/01/15 BUY 4571 100.0000 0 9 9 0

276 04/01/15 BUY 6704 100.0000 0 276 276 0
38 04/01/15 BUY 9606 100.0000 0 38 38 0
2 04/01/15 BUY 16502 100.0000 0 2 2 0

34 04/01/15 BUY 73368 100.0000 0 34 34 0
7 04/01/15 BUY 70866857 100.0000 0 7 7 0

276,800 04/02/15 BUY 155 100.0000 0 276,800 276,800 0
331,817 04/02/15 BUY 203 100.0000 0 331,817 331,817 0

135 04/02/15 SELL 584 100.0000 0 135 135 0
48,232 04/02/15 SELL 618 100.0000 0 48,232 48,232 0

31,900,000 04/02/15 BUY 1648 100.0000 0 31,900,000 31,900,000 0
29 04/02/15 BUY 16503 100.0000 0 29 29 0

5,398,000 04/02/15 BUY 70866858 100.0000 0 5,398,000 5,398,000 0
5,481 04/02/15 SELL 71140719 100.0000 0 5,481 5,481 0

60,842 04/06/15 BUY 99 100.0000 0 60,842 60,842 0
514,567 04/06/15 BUY 157 100.0000 0 514,567 514,567 0
377,886 04/06/15 BUY 207 100.0000 0 377,886 377,886 0

118 04/06/15 SELL 685 100.0000 0 118 118 0
5,047,915 04/06/15 BUY 1660 100.0000 0 5,047,915 5,047,915 0
5,512,981 04/06/15 SELL 70866860 100.0000 0 5,512,981 5,512,981 0
1,522,853 04/06/15 BUY 71140724 100.0000 0 1,522,853 1,522,853 0

2,713 04/07/15 SELL 102 100.0000 0 2,713 2,713 0
255,893 04/07/15 BUY 165 100.0000 0 255,893 255,893 0

7,220 04/07/15 SELL 211 100.0000 0 7,220 7,220 0
61,383 04/07/15 SELL 619 100.0000 0 61,383 61,383 0

1,497,794 04/07/15 BUY 1666 100.0000 0 1,497,794 1,497,794 0
16,261 04/07/15 BUY 71140735 100.0000 0 16,261 16,261 0
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23,423 04/08/15 SELL 106 100.0000 0 23,423 23,423 0
99,817 04/08/15 BUY 215 100.0000 0 99,817 99,817 0

118 04/08/15 BUY 693 100.0000 0 118 118 0
662,050 04/08/15 BUY 1677 100.0000 0 662,050 662,050 0
42,889 04/08/15 BUY 3842 100.0000 0 42,889 42,889 0
54,363 04/08/15 SELL 73431 100.0000 0 54,363 54,363 0
6,453 04/08/15 SELL 71140738 100.0000 0 6,453 6,453 0

19,729 04/09/15 SELL 111 100.0000 0 19,729 19,729 0
129,478 04/09/15 SELL 171 100.0000 0 129,478 129,478 0
218,011 04/09/15 BUY 219 100.0000 0 218,011 218,011 0

23 04/09/15 SELL 620 100.0000 0 23 23 0
44,504 04/09/15 BUY 879 100.0000 0 44,504 44,504 0

1,719,565 04/09/15 BUY 1683 100.0000 0 1,719,565 1,719,565 0
25,519 04/10/15 SELL 121 100.0000 0 25,519 25,519 0
4,965 04/10/15 BUY 178 100.0000 0 4,965 4,965 0
4,464 04/10/15 BUY 223 100.0000 0 4,464 4,464 0

54 04/10/15 SELL 625 100.0000 0 54 54 0
585,858 04/10/15 SELL 1689 100.0000 0 585,858 585,858 0
254,118 04/10/15 BUY 73442 100.0000 0 254,118 254,118 0

2,778 04/10/15 BUY 71140744 100.0000 0 2,778 2,778 0
50,239 04/13/15 SELL 124 100.0000 0 50,239 50,239 0
50,181 04/13/15 SELL 179 100.0000 0 50,181 50,181 0
50,275 04/13/15 SELL 224 100.0000 0 50,275 50,275 0

1,442,683 04/13/15 BUY 1695 100.0000 0 1,442,683 1,442,683 0
132,144 04/13/15 SELL 71140747 100.0000 0 132,144 132,144 0
547,635 04/14/15 SELL 127 100.0000 0 547,635 547,635 0
130,938 04/14/15 BUY 180 100.0000 0 130,938 130,938 0

4,083 04/14/15 BUY 226 100.0000 0 4,083 4,083 0
392,210 04/14/15 BUY 1702 100.0000 0 392,210 392,210 0
214,227 04/14/15 SELL 71140752 100.0000 0 214,227 214,227 0
100,407 04/15/15 BUY 130 100.0000 0 100,407 100,407 0

1,690 04/15/15 BUY 185 100.0000 0 1,690 1,690 0
61,237 04/15/15 BUY 228 100.0000 0 61,237 61,237 0

188,111 04/15/15 BUY 280 100.0000 0 188,111 188,111 0
21,865 04/15/15 SELL 591 100.0000 0 21,865 21,865 0

29 04/15/15 SELL 678 100.0000 0 29 29 0
1,839,597 04/15/15 BUY 1709 100.0000 0 1,839,597 1,839,597 0

6,479 04/15/15 SELL 71140757 100.0000 0 6,479 6,479 0
103,776 04/16/15 BUY 132 100.0000 0 103,776 103,776 0

3,708 04/16/15 BUY 233 100.0000 0 3,708 3,708 0
25 04/16/15 SELL 683 100.0000 0 25 25 0

1,185,884 04/16/15 BUY 1720 100.0000 0 1,185,884 1,185,884 0
574,805 04/16/15 BUY 70866863 100.0000 0 574,805 574,805 0

8,851 04/16/15 SELL 71140759 100.0000 0 8,851 8,851 0
4,386 04/17/15 SELL 134 100.0000 0 4,386 4,386 0

137,848 04/17/15 BUY 195 100.0000 0 137,848 137,848 0
1,081,589 04/17/15 BUY 1726 100.0000 0 1,081,589 1,081,589 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

574,805 04/17/15 SELL 70866865 100.0000 0 574,805 574,805 0
1,075 04/20/15 SELL 138 100.0000 0 1,075 1,075 0

184,488 04/20/15 SELL 205 100.0000 0 184,488 184,488 0
12,785 04/20/15 BUY 237 100.0000 0 12,785 12,785 0

1,911,588 04/20/15 SELL 1732 100.0000 0 1,911,588 1,911,588 0
59,888 04/20/15 SELL 71140761 100.0000 0 59,888 59,888 0
4,014 04/21/15 SELL 142 100.0000 0 4,014 4,014 0

312,969 04/21/15 SELL 211 100.0000 0 312,969 312,969 0
15,516 04/21/15 BUY 1739 100.0000 0 15,516 15,516 0
4,511 04/21/15 BUY 71140772 100.0000 0 4,511 4,511 0

42,313 04/22/15 SELL 144 100.0000 0 42,313 42,313 0
117,839 04/22/15 SELL 216 100.0000 0 117,839 117,839 0
197,917 04/22/15 SELL 238 100.0000 0 197,917 197,917 0

1,300,000 04/22/15 SELL 302 100.0000 0 1,300,000 1,300,000 0
245,602 04/22/15 BUY 1745 100.0000 0 245,602 245,602 0
41,762 04/22/15 SELL 71140774 100.0000 0 41,762 41,762 0

305,935 04/23/15 BUY 146 100.0000 0 305,935 305,935 0
139,669 04/23/15 BUY 221 100.0000 0 139,669 139,669 0
282,000 04/23/15 BUY 309 100.0000 0 282,000 282,000 0
661,060 04/23/15 BUY 1751 100.0000 0 661,060 661,060 0

3,433 04/23/15 SELL 71140776 100.0000 0 3,433 3,433 0
157,406 04/24/15 SELL 149 100.0000 0 157,406 157,406 0
152,973 04/24/15 SELL 234 100.0000 0 152,973 152,973 0

2,170,603 04/24/15 BUY 898 100.0000 0 2,170,603 2,170,603 0
1,600,709 04/24/15 BUY 1757 100.0000 0 1,600,709 1,600,709 0

61,325 04/27/15 SELL 236 100.0000 0 61,325 61,325 0
1,275,710 04/27/15 BUY 1764 100.0000 0 1,275,710 1,275,710 0
115,901 04/27/15 SELL 73483 100.0000 0 115,901 115,901 0

1,459 04/28/15 BUY 155 100.0000 0 1,459 1,459 0
92,012 04/28/15 SELL 240 100.0000 0 92,012 92,012 0

704,748 04/28/15 SELL 255 100.0000 0 704,748 704,748 0
21,004,644 04/28/15 BUY 902 100.0000 0 21,004,644 21,004,644 0
34,682,491 04/28/15 SELL 1771 100.0000 0 34,682,491 34,682,491 0
11,972,186 04/28/15 BUY 71140779 100.0000 0 11,972,186 11,972,186 0

1,224 04/29/15 SELL 156 100.0000 0 1,224 1,224 0
13,922 04/29/15 BUY 245 100.0000 0 13,922 13,922 0

175,187 04/29/15 SELL 263 100.0000 0 175,187 175,187 0
3,635,974 04/29/15 BUY 588 100.0000 0 3,635,974 3,635,974 0
9,540,000 04/29/15 SELL 906 100.0000 0 9,540,000 9,540,000 0
196,244 04/29/15 BUY 1780 100.0000 0 196,244 196,244 0

8,201,327 04/29/15 SELL 71140786 100.0000 0 8,201,327 8,201,327 0
0 04/30/15 SELL 90 100.0000 0 0 0 0

25 04/30/15 SELL 131 100.0000 0 25 25 0
1,498,549 04/30/15 BUY 161 100.0000 0 1,498,549 1,498,549 0
1,450,948 04/30/15 BUY 256 100.0000 0 1,450,948 1,450,948 0
2,292,745 04/30/15 BUY 289 100.0000 0 2,292,745 2,292,745 0

39,000,000 04/30/15 BUY 327 100.0000 0 39,000,000 39,000,000 0
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36 04/30/15 SELL 424 100.0000 0 36 36 0
99 04/30/15 SELL 472 100.0000 0 99 99 0
37 04/30/15 SELL 501 100.0000 0 37 37 0

433 04/30/15 SELL 548 100.0000 0 433 433 0
15,665 04/30/15 BUY 916 100.0000 0 15,665 15,665 0

14,880,000 04/30/15 SELL 921 100.0000 0 14,880,000 14,880,000 0
47,048,242 04/30/15 SELL 1797 100.0000 0 47,048,242 47,048,242 0

34,994 04/30/15 SELL 16506 100.0000 0 34,994 34,994 0
3,574,857 04/30/15 SELL 71140788 100.0000 0 3,574,857 3,574,857 0

121 05/01/15 BUY 192 100.0000 0 121 121 0
11,889 05/01/15 BUY 272 100.0000 0 11,889 11,889 0
70,555 05/01/15 BUY 323 100.0000 0 70,555 70,555 0

126 05/01/15 BUY 330 100.0000 0 126 126 0
131,463 05/01/15 BUY 360 100.0000 0 131,463 131,463 0

109 05/01/15 SELL 589 100.0000 0 109 109 0
1 05/01/15 BUY 598 100.0000 0 1 1 0

59 05/01/15 BUY 690 100.0000 0 59 59 0
16 05/01/15 BUY 918 100.0000 0 16 16 0

249 05/01/15 BUY 929 100.0000 0 249 249 0
2 05/01/15 BUY 1534 100.0000 0 2 2 0

3,395,042 05/01/15 SELL 1805 100.0000 0 3,395,042 3,395,042 0
7,142 05/01/15 SELL 2543 100.0000 0 7,142 7,142 0

2 05/01/15 BUY 3844 100.0000 0 2 2 0
10 05/01/15 BUY 4643 100.0000 0 10 10 0
40 05/01/15 BUY 10277 100.0000 0 40 40 0
2 05/01/15 BUY 16508 100.0000 0 2 2 0

16 05/01/15 BUY 73514 100.0000 0 16 16 0
49 05/01/15 BUY 70866867 100.0000 0 49 49 0

392,286 05/01/15 SELL 71140793 100.0000 0 392,286 392,286 0
12,629 05/04/15 SELL 201 100.0000 0 12,629 12,629 0
7,321 05/04/15 BUY 278 100.0000 0 7,321 7,321 0

114,542 05/04/15 SELL 328 100.0000 0 114,542 114,542 0
39,490 05/04/15 BUY 403 100.0000 0 39,490 39,490 0

118 05/04/15 SELL 743 100.0000 0 118 118 0
5,000,000 05/04/15 SELL 1808 100.0000 0 5,000,000 5,000,000 0
4,845,250 05/04/15 BUY 2549 100.0000 0 4,845,250 4,845,250 0
281,844 05/04/15 SELL 71140796 100.0000 0 281,844 281,844 0

1,325,914 05/05/15 SELL 205 100.0000 0 1,325,914 1,325,914 0
801,164 05/05/15 SELL 279 100.0000 0 801,164 801,164 0

2,010,857 05/05/15 SELL 333 100.0000 0 2,010,857 2,010,857 0
823,979 05/05/15 BUY 411 100.0000 0 823,979 823,979 0

1 05/05/15 SELL 601 100.0000 0 1 1 0
1,607,970 05/05/15 BUY 1817 100.0000 0 1,607,970 1,607,970 0

12,570 05/05/15 BUY 2553 100.0000 0 12,570 12,570 0
742 05/05/15 SELL 71140813 100.0000 0 742 742 0

27,210 05/06/15 SELL 212 100.0000 0 27,210 27,210 0
49,403 05/06/15 SELL 280 100.0000 0 49,403 49,403 0
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633,198 05/06/15 BUY 345 100.0000 0 633,198 633,198 0
843,100 05/06/15 BUY 422 100.0000 0 843,100 843,100 0

3,635,974 05/06/15 SELL 920 100.0000 0 3,635,974 3,635,974 0
18,123 05/06/15 SELL 1825 100.0000 0 18,123 18,123 0
64,380 05/06/15 SELL 2556 100.0000 0 64,380 64,380 0
11,936 05/06/15 BUY 71140817 100.0000 0 11,936 11,936 0

210,861 05/07/15 SELL 214 100.0000 0 210,861 210,861 0
265,607 05/07/15 SELL 353 100.0000 0 265,607 265,607 0

1,356,082 05/07/15 BUY 428 100.0000 0 1,356,082 1,356,082 0
54 05/07/15 SELL 705 100.0000 0 54 54 0

3,108,645 05/07/15 SELL 1833 100.0000 0 3,108,645 3,108,645 0
26,500 05/07/15 SELL 2559 100.0000 0 26,500 26,500 0
45,576 05/07/15 BUY 3846 100.0000 0 45,576 45,576 0

516,831 05/07/15 BUY 73563 100.0000 0 516,831 516,831 0
9,456 05/07/15 BUY 71140820 100.0000 0 9,456 9,456 0

249,376 05/08/15 BUY 216 100.0000 0 249,376 249,376 0
146,066 05/08/15 SELL 357 100.0000 0 146,066 146,066 0

1,747,745 05/08/15 SELL 438 100.0000 0 1,747,745 1,747,745 0
1,319,632 05/08/15 BUY 1838 100.0000 0 1,319,632 1,319,632 0

11,390 05/08/15 SELL 2620 100.0000 0 11,390 11,390 0
1 05/08/15 SELL 4669 100.0000 0 1 1 0

201,308 05/08/15 SELL 73575 100.0000 0 201,308 201,308 0
6,534 05/11/15 SELL 218 100.0000 0 6,534 6,534 0

387,357 05/11/15 BUY 283 100.0000 0 387,357 387,357 0
115,739 05/11/15 SELL 361 100.0000 0 115,739 115,739 0

7,891,241 05/11/15 SELL 448 100.0000 0 7,891,241 7,891,241 0
3,239,679 05/11/15 BUY 1843 100.0000 0 3,239,679 3,239,679 0

6,881 05/11/15 BUY 2703 100.0000 0 6,881 6,881 0
56,254 05/12/15 SELL 225 100.0000 0 56,254 56,254 0
21,206 05/12/15 SELL 285 100.0000 0 21,206 21,206 0

424,821 05/12/15 SELL 364 100.0000 0 424,821 424,821 0
3,076,141 05/12/15 SELL 471 100.0000 0 3,076,141 3,076,141 0
3,802,820 05/12/15 SELL 1848 100.0000 0 3,802,820 3,802,820 0
594,925 05/12/15 SELL 11945 100.0000 0 594,925 594,925 0
643,378 05/12/15 SELL 71140824 100.0000 0 643,378 643,378 0
35,075 05/13/15 SELL 228 100.0000 0 35,075 35,075 0

209,764 05/13/15 BUY 370 100.0000 0 209,764 209,764 0
86,384 05/13/15 SELL 483 100.0000 0 86,384 86,384 0

1,000,248 05/13/15 SELL 954 100.0000 0 1,000,248 1,000,248 0
433,806 05/13/15 BUY 1853 100.0000 0 433,806 433,806 0
450,591 05/13/15 SELL 12666 100.0000 0 450,591 450,591 0
18,725 05/13/15 BUY 73591 100.0000 0 18,725 18,725 0
4,967 05/13/15 SELL 71140833 100.0000 0 4,967 4,967 0

6,000,000 05/14/15 BUY 2 100.0000 0 6,000,000 6,000,000 0
165,586 05/14/15 BUY 229 100.0000 0 165,586 165,586 0
331,553 05/14/15 BUY 326 100.0000 0 331,553 331,553 0
411,197 05/14/15 BUY 373 100.0000 0 411,197 411,197 0
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6,671,008 05/14/15 SELL 491 100.0000 0 6,671,008 6,671,008 0
1,195,344 05/14/15 BUY 961 100.0000 0 1,195,344 1,195,344 0
8,511,943 05/14/15 SELL 1860 100.0000 0 8,511,943 8,511,943 0
1,051,738 05/14/15 SELL 13093 100.0000 0 1,051,738 1,051,738 0
281,553 05/14/15 SELL 71140838 100.0000 0 281,553 281,553 0

6,000,000 05/15/15 SELL 3 100.0000 0 6,000,000 6,000,000 0
69,654 05/15/15 SELL 233 100.0000 0 69,654 69,654 0

180,709 05/15/15 SELL 328 100.0000 0 180,709 180,709 0
389,424 05/15/15 BUY 374 100.0000 0 389,424 389,424 0

1,645,164 05/15/15 BUY 525 100.0000 0 1,645,164 1,645,164 0
8,482 05/15/15 BUY 706 100.0000 0 8,482 8,482 0

157,771 05/15/15 BUY 962 100.0000 0 157,771 157,771 0
2,661,424 05/15/15 BUY 1865 100.0000 0 2,661,424 2,661,424 0

3 05/15/15 BUY 4672 100.0000 0 3 3 0
550,866 05/15/15 SELL 13627 100.0000 0 550,866 550,866 0
45,144 05/15/15 SELL 71140842 100.0000 0 45,144 45,144 0

1,023,784 05/18/15 SELL 330 100.0000 0 1,023,784 1,023,784 0
83,226 05/18/15 SELL 378 100.0000 0 83,226 83,226 0

175,999 05/18/15 SELL 573 100.0000 0 175,999 175,999 0
24 05/18/15 SELL 707 100.0000 0 24 24 0

338,558 05/18/15 BUY 966 100.0000 0 338,558 338,558 0
2,958,213 05/18/15 BUY 1871 100.0000 0 2,958,213 2,958,213 0

79,512 05/18/15 SELL 14057 100.0000 0 79,512 79,512 0
107,225 05/18/15 SELL 71140844 100.0000 0 107,225 107,225 0

666 05/19/15 BUY 240 100.0000 0 666 666 0
107,630 05/19/15 SELL 381 100.0000 0 107,630 107,630 0

3,517,384 05/19/15 SELL 581 100.0000 0 3,517,384 3,517,384 0
4,341,917 05/19/15 BUY 1877 100.0000 0 4,341,917 4,341,917 0
674,457 05/19/15 SELL 14501 100.0000 0 674,457 674,457 0
215,145 05/20/15 SELL 244 100.0000 0 215,145 215,145 0

1,854,993 05/20/15 SELL 595 100.0000 0 1,854,993 1,854,993 0
838,563 05/20/15 SELL 1882 100.0000 0 838,563 838,563 0
315,078 05/20/15 SELL 14688 100.0000 0 315,078 315,078 0
74,292 05/20/15 BUY 71140860 100.0000 0 74,292 74,292 0
47,307 05/21/15 SELL 333 100.0000 0 47,307 47,307 0

842,220 05/21/15 BUY 382 100.0000 0 842,220 842,220 0
313,684 05/21/15 SELL 604 100.0000 0 313,684 313,684 0
558,669 05/21/15 SELL 1887 100.0000 0 558,669 558,669 0
305,382 05/21/15 BUY 15003 100.0000 0 305,382 305,382 0
399,775 05/21/15 BUY 73642 100.0000 0 399,775 399,775 0
471,255 05/21/15 SELL 71140863 100.0000 0 471,255 471,255 0
284,692 05/22/15 BUY 247 100.0000 0 284,692 284,692 0

2,863 05/22/15 BUY 383 100.0000 0 2,863 2,863 0
3,837,428 05/22/15 SELL 616 100.0000 0 3,837,428 3,837,428 0
2,416,967 05/22/15 BUY 1892 100.0000 0 2,416,967 2,416,967 0
2,547,285 05/22/15 BUY 15349 100.0000 0 2,547,285 2,547,285 0
6,171,133 05/22/15 BUY 71140867 100.0000 0 6,171,133 6,171,133 0
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1,867,088 05/26/15 BUY 627 100.0000 0 1,867,088 1,867,088 0
6,404,849 05/26/15 SELL 1900 100.0000 0 6,404,849 6,404,849 0

79,940 05/26/15 SELL 15584 100.0000 0 79,940 79,940 0
5,950,788 05/26/15 BUY 71140872 100.0000 0 5,950,788 5,950,788 0

6,411 05/27/15 BUY 252 100.0000 0 6,411 6,411 0
325 05/27/15 BUY 340 100.0000 0 325 325 0

234,615 05/27/15 BUY 634 100.0000 0 234,615 234,615 0
9,051 05/27/15 BUY 715 100.0000 0 9,051 9,051 0

1,051,862 05/27/15 SELL 1905 100.0000 0 1,051,862 1,051,862 0
852,007 05/27/15 SELL 15613 100.0000 0 852,007 852,007 0
51,698 05/28/15 SELL 344 100.0000 0 51,698 51,698 0
2,021 05/28/15 BUY 391 100.0000 0 2,021 2,021 0

957,880 05/28/15 BUY 659 100.0000 0 957,880 957,880 0
1,434,728 05/28/15 BUY 718 100.0000 0 1,434,728 1,434,728 0
389,354 05/28/15 BUY 1911 100.0000 0 389,354 389,354 0

1,295,428 05/28/15 SELL 15639 100.0000 0 1,295,428 1,295,428 0
72,037 05/28/15 SELL 73686 100.0000 0 72,037 72,037 0

7,449,235 05/28/15 SELL 71140879 100.0000 0 7,449,235 7,449,235 0
2,125,000 05/29/15 BUY 71 100.0000 0 2,125,000 2,125,000 0
151,709 05/29/15 BUY 257 100.0000 0 151,709 151,709 0

1,956 05/29/15 BUY 348 100.0000 0 1,956 1,956 0
216,991 05/29/15 SELL 399 100.0000 0 216,991 216,991 0
793,748 05/29/15 BUY 668 100.0000 0 793,748 793,748 0
960,587 05/29/15 BUY 967 100.0000 0 960,587 960,587 0
435,746 05/29/15 SELL 1913 100.0000 0 435,746 435,746 0

1,662,856 05/29/15 SELL 15757 100.0000 0 1,662,856 1,662,856 0
171,593 05/29/15 BUY 73702 100.0000 0 171,593 171,593 0

3,809,945 05/29/15 SELL 71140884 100.0000 0 3,809,945 3,809,945 0
14 06/01/15 BUY 6 100.0000 0 14 14 0
12 06/01/15 BUY 85 100.0000 0 12 12 0

2,574 06/01/15 SELL 259 100.0000 0 2,574 2,574 0
68,399 06/01/15 BUY 355 100.0000 0 68,399 68,399 0

95 06/01/15 BUY 379 100.0000 0 95 95 0
123 06/01/15 BUY 404 100.0000 0 123 123 0

1,192,161 06/01/15 BUY 694 100.0000 0 1,192,161 1,192,161 0
76 06/01/15 BUY 732 100.0000 0 76 76 0
44 06/01/15 BUY 922 100.0000 0 44 44 0

102 06/01/15 BUY 969 100.0000 0 102 102 0
2 06/01/15 BUY 1536 100.0000 0 2 2 0

1,378,956 06/01/15 SELL 1924 100.0000 0 1,378,956 1,378,956 0
6 06/01/15 BUY 3848 100.0000 0 6 6 0

11 06/01/15 BUY 4680 100.0000 0 11 11 0
44 06/01/15 BUY 10820 100.0000 0 44 44 0

205 06/01/15 BUY 15766 100.0000 0 205 205 0
45 06/01/15 BUY 73767 100.0000 0 45 45 0

414,308 06/01/15 SELL 71140897 100.0000 0 414,308 414,308 0
661 06/02/15 BUY 357 100.0000 0 661 661 0
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DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

1,183,208 06/02/15 BUY 705 100.0000 0 1,183,208 1,183,208 0
163 06/02/15 SELL 1035 100.0000 0 163 163 0

10,828,723 06/02/15 BUY 15783 100.0000 0 10,828,723 10,828,723 0
6,984,300 06/02/15 BUY 71140903 100.0000 0 6,984,300 6,984,300 0
279,110 06/03/15 BUY 88 100.0000 0 279,110 279,110 0
342,919 06/03/15 SELL 134 100.0000 0 342,919 342,919 0
42,464 06/03/15 BUY 359 100.0000 0 42,464 42,464 0

480,410 06/03/15 SELL 411 100.0000 0 480,410 480,410 0
1,580,521 06/03/15 SELL 722 100.0000 0 1,580,521 1,580,521 0

8,513 06/03/15 SELL 743 100.0000 0 8,513 8,513 0
5,230,284 06/03/15 BUY 1939 100.0000 0 5,230,284 5,230,284 0

56,050 06/03/15 BUY 15793 100.0000 0 56,050 56,050 0
6,025,422 06/03/15 SELL 71140909 100.0000 0 6,025,422 6,025,422 0
439,900 06/04/15 SELL 172 100.0000 0 439,900 439,900 0
564,943 06/04/15 SELL 412 100.0000 0 564,943 564,943 0
306,219 06/04/15 SELL 732 100.0000 0 306,219 306,219 0
304,187 06/04/15 SELL 755 100.0000 0 304,187 304,187 0
15,725 06/04/15 SELL 924 100.0000 0 15,725 15,725 0

18,445,624 06/04/15 BUY 1951 100.0000 0 18,445,624 18,445,624 0
88,479 06/04/15 SELL 3850 100.0000 0 88,479 88,479 0

148,810 06/04/15 SELL 4688 100.0000 0 148,810 148,810 0
276 06/04/15 SELL 7260 100.0000 0 276 276 0

603,676 06/04/15 SELL 10932 100.0000 0 603,676 603,676 0
68,512 06/04/15 BUY 15821 100.0000 0 68,512 68,512 0

580,585 06/04/15 SELL 73928 100.0000 0 580,585 580,585 0
279,110 06/05/15 SELL 93 100.0000 0 279,110 279,110 0

8,870 06/05/15 BUY 221 100.0000 0 8,870 8,870 0
58,301 06/05/15 BUY 368 100.0000 0 58,301 58,301 0

12 06/05/15 SELL 397 100.0000 0 12 12 0
29,682 06/05/15 SELL 415 100.0000 0 29,682 29,682 0

304,726 06/05/15 SELL 750 100.0000 0 304,726 304,726 0
163 06/05/15 BUY 1046 100.0000 0 163 163 0

1,147,306 06/05/15 SELL 1962 100.0000 0 1,147,306 1,147,306 0
47,538 06/05/15 BUY 3852 100.0000 0 47,538 47,538 0

3 06/05/15 BUY 4690 100.0000 0 3 3 0
123,900 06/05/15 SELL 16363 100.0000 0 123,900 123,900 0
310,957 06/05/15 BUY 73950 100.0000 0 310,957 310,957 0
358,528 06/08/15 SELL 253 100.0000 0 358,528 358,528 0
225,289 06/08/15 SELL 373 100.0000 0 225,289 225,289 0

12 06/08/15 BUY 398 100.0000 0 12 12 0
103,064 06/08/15 BUY 417 100.0000 0 103,064 103,064 0

2,054,104 06/08/15 SELL 756 100.0000 0 2,054,104 2,054,104 0
24 06/08/15 SELL 760 100.0000 0 24 24 0

3,045,358 06/08/15 SELL 1967 100.0000 0 3,045,358 3,045,358 0
126,850 06/08/15 SELL 16366 100.0000 0 126,850 126,850 0

6,230 06/08/15 SELL 71140911 100.0000 0 6,230 6,230 0
4,300 06/09/15 BUY 262 100.0000 0 4,300 4,300 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

317,671 06/09/15 SELL 282 100.0000 0 317,671 317,671 0
1,623,042 06/09/15 BUY 367 100.0000 0 1,623,042 1,623,042 0
120,067 06/09/15 SELL 375 100.0000 0 120,067 120,067 0

12 06/09/15 SELL 404 100.0000 0 12 12 0
41,099 06/09/15 SELL 762 100.0000 0 41,099 41,099 0

1,064,899 06/09/15 SELL 765 100.0000 0 1,064,899 1,064,899 0
9,224,481 06/09/15 SELL 1973 100.0000 0 9,224,481 9,224,481 0

13,570 06/09/15 SELL 16618 100.0000 0 13,570 13,570 0
4,387 06/10/15 BUY 264 100.0000 0 4,387 4,387 0

275,961 06/10/15 SELL 303 100.0000 0 275,961 275,961 0
459,325 06/10/15 BUY 383 100.0000 0 459,325 459,325 0

12 06/10/15 BUY 405 100.0000 0 12 12 0
1,623,042 06/10/15 SELL 460 100.0000 0 1,623,042 1,623,042 0
2,452,666 06/10/15 SELL 773 100.0000 0 2,452,666 2,452,666 0
1,048,250 06/10/15 SELL 1978 100.0000 0 1,048,250 1,048,250 0

66,428 06/10/15 SELL 16822 100.0000 0 66,428 66,428 0
78,600 06/10/15 BUY 71140922 100.0000 0 78,600 78,600 0

195,040 06/11/15 SELL 321 100.0000 0 195,040 195,040 0
494,133 06/11/15 BUY 390 100.0000 0 494,133 494,133 0
26,372 06/11/15 SELL 772 100.0000 0 26,372 26,372 0

502,888 06/11/15 SELL 784 100.0000 0 502,888 502,888 0
98,001 06/11/15 BUY 998 100.0000 0 98,001 98,001 0

2,666,455 06/11/15 BUY 1983 100.0000 0 2,666,455 2,666,455 0
1,638,687 06/11/15 BUY 17068 100.0000 0 1,638,687 1,638,687 0

20,163 06/11/15 SELL 71140928 100.0000 0 20,163 20,163 0
6,863 06/12/15 BUY 267 100.0000 0 6,863 6,863 0

418,123 06/12/15 BUY 326 100.0000 0 418,123 418,123 0
62,523 06/12/15 SELL 399 100.0000 0 62,523 62,523 0
78,705 06/12/15 BUY 420 100.0000 0 78,705 78,705 0

7,130,086 06/12/15 BUY 709 100.0000 0 7,130,086 7,130,086 0
231,747 06/12/15 SELL 775 100.0000 0 231,747 231,747 0
364,244 06/12/15 SELL 792 100.0000 0 364,244 364,244 0

2,421,108 06/12/15 BUY 1990 100.0000 0 2,421,108 2,421,108 0
1,746,545 06/12/15 SELL 17484 100.0000 0 1,746,545 1,746,545 0
267,703 06/12/15 SELL 74004 100.0000 0 267,703 267,703 0
300,728 06/12/15 SELL 71140938 100.0000 0 300,728 300,728 0
11,376 06/15/15 BUY 271 100.0000 0 11,376 11,376 0

114,364 06/15/15 SELL 335 100.0000 0 114,364 114,364 0
168,045 06/15/15 SELL 404 100.0000 0 168,045 168,045 0
87,092 06/15/15 BUY 421 100.0000 0 87,092 87,092 0

4,928,468 06/15/15 SELL 760 100.0000 0 4,928,468 4,928,468 0
52,513 06/15/15 SELL 790 100.0000 0 52,513 52,513 0

1,383,330 06/15/15 SELL 829 100.0000 0 1,383,330 1,383,330 0
1,569,099 06/15/15 SELL 1995 100.0000 0 1,569,099 1,569,099 0
2,469,558 06/15/15 SELL 17759 100.0000 0 2,469,558 2,469,558 0

33,204 06/15/15 SELL 71140942 100.0000 0 33,204 33,204 0
2,482 06/16/15 BUY 274 100.0000 0 2,482 2,482 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

160,155 06/16/15 SELL 406 100.0000 0 160,155 160,155 0
541,138 06/16/15 SELL 774 100.0000 0 541,138 541,138 0
58,131 06/16/15 SELL 803 100.0000 0 58,131 58,131 0

1,169,023 06/16/15 SELL 846 100.0000 0 1,169,023 1,169,023 0
680,874 06/16/15 SELL 2000 100.0000 0 680,874 680,874 0

0 06/16/15 BUY 4692 100.0000 0 0 0 0
1,521,596 06/16/15 SELL 18015 100.0000 0 1,521,596 1,521,596 0

50,378 06/17/15 SELL 275 100.0000 0 50,378 50,378 0
57,472 06/17/15 SELL 408 100.0000 0 57,472 57,472 0
58,839 06/17/15 SELL 820 100.0000 0 58,839 58,839 0

234,131 06/17/15 BUY 855 100.0000 0 234,131 234,131 0
3,602,315 06/17/15 BUY 2005 100.0000 0 3,602,315 3,602,315 0

1 06/17/15 BUY 4695 100.0000 0 1 1 0
2,321,268 06/17/15 SELL 18159 100.0000 0 2,321,268 2,321,268 0
222,686 06/17/15 BUY 74038 100.0000 0 222,686 222,686 0
752,120 06/17/15 SELL 71140948 100.0000 0 752,120 752,120 0
107,715 06/18/15 BUY 276 100.0000 0 107,715 107,715 0
10,547 06/18/15 SELL 412 100.0000 0 10,547 10,547 0

2,167,052 06/18/15 BUY 800 100.0000 0 2,167,052 2,167,052 0
1,231,894 06/18/15 BUY 879 100.0000 0 1,231,894 1,231,894 0
1,464,012 06/18/15 SELL 2010 100.0000 0 1,464,012 1,464,012 0
1,416,359 06/18/15 SELL 18288 100.0000 0 1,416,359 1,416,359 0

21,809 06/18/15 BUY 74063 100.0000 0 21,809 21,809 0
9,423 06/18/15 SELL 71140950 100.0000 0 9,423 9,423 0

1,758,328 06/19/15 BUY 2 100.0000 0 1,758,328 1,758,328 0
183,521 06/19/15 BUY 2 100.0000 0 183,521 183,521 0

1,665,757 06/19/15 BUY 4 100.0000 0 1,665,757 1,665,757 0
11,027 06/19/15 BUY 282 100.0000 0 11,027 11,027 0
13,371 06/19/15 SELL 343 100.0000 0 13,371 13,371 0

180,412 06/19/15 BUY 442 100.0000 0 180,412 180,412 0
3,607,606 06/19/15 SELL 804 100.0000 0 3,607,606 3,607,606 0
309,658 06/19/15 SELL 838 100.0000 0 309,658 309,658 0

1,484,461 06/19/15 SELL 890 100.0000 0 1,484,461 1,484,461 0
890,518 06/19/15 BUY 2016 100.0000 0 890,518 890,518 0

1,158,618 06/19/15 SELL 18358 100.0000 0 1,158,618 1,158,618 0
1,883 06/22/15 SELL 285 100.0000 0 1,883 1,883 0

157,353 06/22/15 SELL 415 100.0000 0 157,353 157,353 0
752,838 06/22/15 SELL 453 100.0000 0 752,838 752,838 0
76,978 06/22/15 SELL 841 100.0000 0 76,978 76,978 0

1,260,552 06/22/15 SELL 898 100.0000 0 1,260,552 1,260,552 0
219,926 06/22/15 SELL 904 100.0000 0 219,926 219,926 0
355,585 06/22/15 BUY 2022 100.0000 0 355,585 355,585 0

1,106,627 06/22/15 SELL 18396 100.0000 0 1,106,627 1,106,627 0
550 06/22/15 SELL 71140952 100.0000 0 550 550 0
559 06/23/15 SELL 289 100.0000 0 559 559 0

66,389 06/23/15 BUY 350 100.0000 0 66,389 66,389 0
253,581 06/23/15 BUY 461 100.0000 0 253,581 253,581 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

634,233 06/23/15 SELL 842 100.0000 0 634,233 634,233 0
1,214,246 06/23/15 BUY 907 100.0000 0 1,214,246 1,214,246 0
1,578,607 06/23/15 BUY 2027 100.0000 0 1,578,607 1,578,607 0

6,845 06/23/15 SELL 18433 100.0000 0 6,845 6,845 0
18,368 06/23/15 BUY 74107 100.0000 0 18,368 18,368 0
1,014 06/23/15 SELL 71140954 100.0000 0 1,014 1,014 0
774 06/24/15 SELL 291 100.0000 0 774 774 0

59,593 06/24/15 SELL 367 100.0000 0 59,593 59,593 0
88,868 06/24/15 SELL 418 100.0000 0 88,868 88,868 0
76,318 06/24/15 SELL 475 100.0000 0 76,318 76,318 0
3,933 06/24/15 BUY 577 100.0000 0 3,933 3,933 0

543,520 06/24/15 SELL 915 100.0000 0 543,520 543,520 0
427,686 06/24/15 SELL 2032 100.0000 0 427,686 427,686 0
10,730 06/24/15 SELL 18456 100.0000 0 10,730 10,730 0
46,332 06/24/15 BUY 74129 100.0000 0 46,332 46,332 0

349,634 06/24/15 BUY 71140968 100.0000 0 349,634 349,634 0
82,762 06/25/15 SELL 297 100.0000 0 82,762 82,762 0
61,195 06/25/15 SELL 428 100.0000 0 61,195 61,195 0

471,403 06/25/15 BUY 477 100.0000 0 471,403 471,403 0
3,933 06/25/15 SELL 580 100.0000 0 3,933 3,933 0

372,275 06/25/15 BUY 853 100.0000 0 372,275 372,275 0
56,736 06/25/15 BUY 925 100.0000 0 56,736 56,736 0
23,012 06/25/15 BUY 926 100.0000 0 23,012 23,012 0

252,610 06/25/15 BUY 1017 100.0000 0 252,610 252,610 0
14,467,168 06/25/15 SELL 2041 100.0000 0 14,467,168 14,467,168 0

616,523 06/25/15 BUY 11549 100.0000 0 616,523 616,523 0
250,130 06/25/15 BUY 18469 100.0000 0 250,130 250,130 0
126,787 06/25/15 SELL 74139 100.0000 0 126,787 126,787 0

13,000,000 06/25/15 BUY 71140970 100.0000 0 13,000,000 13,000,000 0
126,986 06/26/15 SELL 51 100.0000 0 126,986 126,986 0
135,975 06/26/15 BUY 63 100.0000 0 135,975 135,975 0
118,316 06/26/15 SELL 300 100.0000 0 118,316 118,316 0
68,029 06/26/15 BUY 440 100.0000 0 68,029 68,029 0

107,409 06/26/15 BUY 483 100.0000 0 107,409 107,409 0
62,969 06/26/15 BUY 856 100.0000 0 62,969 62,969 0

198,513 06/26/15 SELL 935 100.0000 0 198,513 198,513 0
594,173 06/26/15 SELL 2046 100.0000 0 594,173 594,173 0
41,994 06/26/15 BUY 18572 100.0000 0 41,994 41,994 0
38,354 06/26/15 BUY 74143 100.0000 0 38,354 38,354 0
14,406 06/26/15 SELL 71140972 100.0000 0 14,406 14,406 0

402,989 06/29/15 SELL 54 100.0000 0 402,989 402,989 0
746,369 06/29/15 BUY 99 100.0000 0 746,369 746,369 0
348,483 06/29/15 SELL 301 100.0000 0 348,483 348,483 0

4,594 06/29/15 SELL 384 100.0000 0 4,594 4,594 0
23,653 06/29/15 BUY 441 100.0000 0 23,653 23,653 0

148,273 06/29/15 SELL 492 100.0000 0 148,273 148,273 0
42,270 06/29/15 SELL 860 100.0000 0 42,270 42,270 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

446,009 06/29/15 SELL 941 100.0000 0 446,009 446,009 0
1,800,560 06/29/15 SELL 1024 100.0000 0 1,800,560 1,800,560 0
1,435,331 06/29/15 SELL 2051 100.0000 0 1,435,331 1,435,331 0
797,096 06/29/15 SELL 18580 100.0000 0 797,096 797,096 0
38,354 06/29/15 SELL 74156 100.0000 0 38,354 38,354 0

6,816,652 06/29/15 SELL 71140976 100.0000 0 6,816,652 6,816,652 0
1,039 06/30/15 BUY 109 100.0000 0 1,039 1,039 0

172,757 06/30/15 SELL 305 100.0000 0 172,757 172,757 0
96,936 06/30/15 SELL 446 100.0000 0 96,936 96,936 0
88,746 06/30/15 SELL 504 100.0000 0 88,746 88,746 0

302,606 06/30/15 SELL 949 100.0000 0 302,606 302,606 0
8,958,560 06/30/15 BUY 2058 100.0000 0 8,958,560 8,958,560 0
4,740,484 06/30/15 SELL 71140990 100.0000 0 4,740,484 4,740,484 0

------------------ ------------ ------------------ ------------------ ----------------
3,603,128,216 BROKER TOTAL 0 3,603,128,216 3,603,128,216 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF        49,322,532
                DESCRIPTION OF ASSET               PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                        SELLING PRICE                                                           OR (LOSS)
  481992JQ9 JPMORGAN PRIME MMKT FUND CAPITAL SHARES - FUND
              MONTHLY VARIABLE 12/31/2049
  BROKER 0800003   MEMO-MASTER NOTES/POOLED FUNDS
         53,660,161 12/29/15 SELL      2874                1.0000          0         53,660,161         53,660,161                 0
  90262Y869 UBS MONEY SER SELECT PRIME PFD FD
              MONTHLY VARIABLE 12/31/2049
  BROKER 0800102   MEMO
         52,526,036 12/28/15 BUY       2871              100.0000          0         52,526,036         52,526,036                 0
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  SCHEDULE H (FORM 5500 - 4J-1)                         DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST                 C 31092
  SCHEDULE OF REPORTABLE TRANSACTIONS                                                                                    JUNE 30,2015
  SINGLE TRANSACTIONS                                                 BASE CURRENCY:   USD                  THROUGH      JUNE 30,2016
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
  GBP COLL  BRITISH POUND STERLING
            CASH COLLATERAL
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           402,599 07/09/15 S SELL      7596 GBP            1.0000          0            678,684            619,479           (59,206)
  BROKER 0800102   MEMO
         3,435,317 07/09/15 S SELL     11965 GBP            1.0000          0          5,291,035          5,285,922            (5,113)
                 0 07/09/15 S SELL     11988 GBP            1.0000          0                  0                  0                 0
  BROKER
                 0 07/09/15 S RLOSS    11990 GBP             .0000          0                  0                  0                 0
  BROKER 0800102   MEMO
                 0 08/18/15 B BUY      13008 GBP            1.0000          0                  0                  0                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
                 0 08/18/15 S SELL     13016 GBP            1.0000          0                  0                  0                 0
            15,389 08/18/15 O SHORT    13018 GBP            1.0000          0             24,092             24,092                 0
  BROKER 0800102   MEMO
                 0 08/18/15 O SHORT    13034 GBP            1.0000          0                  0                  0                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            15,389 08/19/15 O COVER    13061 GBP            1.0000          0             24,092             24,081                12
           169,081 08/19/15 B BUY      13063 GBP            1.0000          0            264,578            264,578                 0
            48,620 08/20/15 B BUY      13096 GBP            1.0000          0             76,178             76,178                 0
           230,945 08/21/15 B BUY      13145 GBP            1.0000          0            361,856            361,856                 0
           428,285 08/24/15 B BUY      13180 GBP            1.0000          0            673,928            673,928                 0
           264,550 08/25/15 S SELL     13230 GBP            1.0000          0            415,271            415,211               (59)
           131,560 08/26/15 B BUY      13275 GBP            1.0000          0            204,346            204,346                 0
           291,005 08/27/15 S SELL     13323 GBP            1.0000          0            455,950            447,420            (8,530)
            25,740 08/28/15 S SELL     13371 GBP            1.0000          0             40,330             39,520              (810)
           245,245 09/01/15 B BUY      13438 GBP            1.0000          0            375,862            375,862                 0
  BROKER 0800102   MEMO
                36 09/01/15 S SELL     13452 GBP            1.0000          0                 56                 55                (1)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            65,065 09/02/15 S SELL     13493 GBP            1.0000          0            101,133             99,501            (1,632)
           144,430 09/03/15 S SELL     13532 GBP            1.0000          0            224,492            219,909            (4,583)
           205,205 09/04/15 B BUY      13590 GBP            1.0000          0            311,317            311,317                 0
            32,890 09/07/15 S SELL     13650 GBP            1.0000          0             50,746             50,207              (539)
           108,680 09/08/15 S SELL     13679 GBP            1.0000          0            167,682            166,960              (722)
            94,380 09/09/15 S SELL     13718 GBP            1.0000          0            145,619            145,076              (542)
            80,080 09/10/15 B BUY      13772 GBP            1.0000          0            123,575            123,575                 0
            23,066 09/11/15 B BUY      13836 GBP            1.0000          0             35,540             35,540                 0
            23,423 09/11/15 B BUY      13838 GBP            1.0000          0             36,091             36,091                 0
            33,605 09/14/15 B BUY      13908 GBP            1.0000          0             51,716             51,716                 0
            70,785 09/15/15 S SELL     13942 GBP            1.0000          0            109,189            108,719              (470)
           128,700 09/16/15 S SELL     13981 GBP            1.0000          0            198,525            199,678             1,153
            59,345 09/17/15 B BUY      14020 GBP            1.0000          0             92,139             92,139                 0
           145,145 09/18/15 B BUY      14059 GBP            1.0000          0            226,303            226,303                 0
            27,885 09/21/15 S SELL     14105 GBP            1.0000          0             43,154             43,188                34
           255,255 09/22/15 B BUY      14132 GBP            1.0000          0            391,740            391,740                 0
           135,135 09/23/15 S SELL     14162 GBP            1.0000          0            208,593            205,811            (2,783)
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           114,400 09/24/15 B BUY      14196 GBP            1.0000          0            174,740            174,740                 0
           231,660 09/25/15 S SELL     14247 GBP            1.0000          0            357,056            351,579            (5,478)
           213,785 09/28/15 B BUY      14291 GBP            1.0000          0            324,472            324,472                 0
            63,635 09/29/15 B BUY      14331 GBP            1.0000          0             96,318             96,318                 0
           183,755 09/30/15 S SELL     14360 GBP            1.0000          0            281,751            278,343            (3,408)
            39,325 10/01/15 S SELL     14404 GBP            1.0000          0             60,297             59,593              (704)
  BROKER 0800102   MEMO
                15 10/01/15 S SELL     14415 GBP            1.0000          0                 23                 22                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            75,790 10/02/15 S SELL     14455 GBP            1.0000          0            116,209            115,212              (996)
           227,370 10/05/15 S SELL     14484 GBP            1.0000          0            348,626            345,079            (3,546)
            63,635 10/06/15 S SELL     14519 GBP            1.0000          0             97,571             96,798              (773)
            12,870 10/07/15 B BUY      14554 GBP            1.0000          0             19,710             19,710                 0
  BROKER 0800102   MEMO
           272,720 10/07/15 S SELL     14587 GBP            1.0000          0            418,137            417,657              (480)
           262,762 10/07/15 O SHORT    14589 GBP            1.0000          0            402,407            402,407                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            81,510 10/08/15 O SHORT    14615 GBP            1.0000          0            124,670            124,670                 0
            57,200 10/09/15 O SHORT    14656 GBP            1.0000          0             87,570             87,570                 0
            66,495 10/12/15 O COVER    14684 GBP            1.0000          0            101,803            102,023              (221)
            45,045 10/13/15 O COVER    14735 GBP            1.0000          0             68,963             68,581               382
            89,375 10/14/15 O COVER    14785 GBP            1.0000          0            136,832            137,955            (1,123)
            90,090 10/15/15 O SHORT    14836 GBP            1.0000          0            139,293            139,293                 0
            50,765 10/16/15 O SHORT    14882 GBP            1.0000          0             78,409             78,409                 0
  BROKER 0800102   MEMO
            43,615 10/19/15 O COVER    14920 GBP            1.0000          0             67,036             67,514              (477)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             8,580 10/20/15 O SHORT    14946 GBP            1.0000          0             13,266             13,266                 0
            12,870 10/21/15 O COVER    14989 GBP            1.0000          0             19,785             19,898              (113)
            60,775 10/22/15 O SHORT    15017 GBP            1.0000          0             93,663             93,663                 0
            88,660 10/23/15 O SHORT    15060 GBP            1.0000          0            136,093            136,093                 0
            28,600 10/26/15 O COVER    15089 GBP            1.0000          0             43,968             43,924                44
            72,930 10/27/15 O COVER    15127 GBP            1.0000          0            112,118            111,670               448
           105,105 10/28/15 O SHORT    15160 GBP            1.0000          0            161,005            161,005                 0
            78,650 10/29/15 O COVER    15195 GBP            1.0000          0            120,810            120,303               507
            67,210 10/30/15 O COVER    15229 GBP            1.0000          0            103,238            103,799              (561)
            27,170 11/02/15 O SHORT    15260 GBP            1.0000          0             41,915             41,915                 0
  BROKER 0800102   MEMO
               567 11/02/15 O SHORT    15271 GBP            1.0000          0                875                875                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            16,445 11/03/15 O SHORT    15297 GBP            1.0000          0             25,327             25,327                 0
            55,770 11/04/15 O SHORT    15346 GBP            1.0000          0             85,808             85,808                 0
            64,350 11/05/15 O COVER    15377 GBP            1.0000          0             98,908             98,172               736
            16,445 11/06/15 O COVER    15410 GBP            1.0000          0             25,276             24,797               480
            82,225 11/09/15 O COVER    15456 GBP            1.0000          0            126,382            124,226             2,157
  BROKER 0800102   MEMO
            34,320 11/10/15 O COVER    15481 GBP            1.0000          0             52,751             51,858               893

  FD495                                                                                                                   PAGE      95
  SCHEDULE H (FORM 5500 - 4J-3)                         DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST                 C 31092
  SCHEDULE OF REPORTABLE TRANSACTIONS                                                                                    JUNE 30,2015
  SERIES OF TRANSACTIONS IN SAME SECURITY                             BASE CURRENCY:   USD                  THROUGH      JUNE 30,2016

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 
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            34,320 11/11/15 O SHORT    15516 GBP            1.0000          0             52,161             52,161                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             5,949 11/12/15 O SHORT    15548 GBP            1.0000          0              9,040              9,040                 0
           138,710 11/12/15 O COVER    15552 GBP            1.0000          0            212,806            210,770             2,036
            31,310 11/13/15 O SHORT    15586 GBP            1.0000          0             47,565             47,565                 0
            98,670 11/13/15 O COVER    15590 GBP            1.0000          0            151,037            149,895             1,142
            35,350 11/16/15 O SHORT    15621 GBP            1.0000          0             53,730             53,730                 0
            27,885 11/16/15 O SHORT    15625 GBP            1.0000          0             42,384             42,384                 0
            36,360 11/17/15 O COVER    15682 GBP            1.0000          0             55,411             55,325                86
           178,035 11/17/15 O SHORT    15688 GBP            1.0000          0            270,898            270,898                 0
            43,430 11/18/15 O SHORT    15721 GBP            1.0000          0             66,057             66,057                 0
            31,460 11/18/15 O SHORT    15725 GBP            1.0000          0             47,851             47,851                 0
            40,400 11/19/15 O SHORT    15758 GBP            1.0000          0             61,792             61,792                 0
            85,800 11/19/15 O SHORT    15762 GBP            1.0000          0            131,231            131,231                 0
  BROKER 0800102   MEMO
            19,190 11/20/15 O SHORT    15798 GBP            1.0000          0             29,212             29,212                 0
               715 11/20/15 O COVER    15800 GBP            1.0000          0              1,090              1,088                 1
            11,110 11/23/15 O COVER    15830 GBP            1.0000          0             16,932             16,813               119
            28,600 11/23/15 O COVER    15832 GBP            1.0000          0             43,587             43,280               306
            32,540 11/24/15 O COVER    15865 GBP            1.0000          0             49,591             49,031               560
               634 11/24/15 O SHORT    15877 GBP            1.0000          0                956                956                 0
            84,370 11/25/15 O SHORT    15913 GBP            1.0000          0            127,154            127,154                 0
            22,220 11/25/15 O COVER    15915 GBP            1.0000          0             33,796             33,488               309
            48,480 11/26/15 O SHORT    15939 GBP            1.0000          0             73,328             73,328                 0
            87,945 11/26/15 O SHORT    15943 GBP            1.0000          0            133,021            133,021                 0
            22,220 11/27/15 O SHORT    15978 GBP            1.0000          0             33,454             33,454                 0
            23,595 11/27/15 O COVER    15980 GBP            1.0000          0             35,830             35,525               305
            15,150 11/30/15 O COVER    16015 GBP            1.0000          0             23,006             22,805               201
            39,325 11/30/15 O COVER    16017 GBP            1.0000          0             59,717             59,196               521
           126,380 12/01/15 O SHORT    16046 GBP            1.0000          0            190,265            190,265                 0
               750 12/01/15 O SHORT    16056 GBP            1.0000          0              1,129              1,129                 0
            56,915 12/02/15 O SHORT    16092 GBP            1.0000          0             85,057             85,057                 0
           115,140 12/03/15 O COVER    16145 GBP            1.0000          0            174,359            173,142             1,217
           193,050 12/03/15 O COVER    16147 GBP            1.0000          0            292,339            290,299             2,040
           143,790 12/04/15 O COVER    16174 GBP            1.0000          0            217,744            217,188               556
            81,570 12/07/15 O SHORT    16211 GBP            1.0000          0            122,938            122,938                 0
           102,665 12/08/15 O COVER    16241 GBP            1.0000          0            155,294            153,833             1,461
            70,020 12/09/15 O COVER    16267 GBP            1.0000          0            105,914            106,262              (348)
           143,745 12/09/15 O COVER    16279 GBP            1.0000          0            217,433            218,147              (714)
            28,375 12/10/15 O COVER    16317 GBP            1.0000          0             42,921             43,026              (106)
             1,882 12/11/15 O COVER    16345 GBP            1.0000          0              2,847              2,864               (17)
           141,553 12/11/15 B BUY      16347 GBP            1.0000          0            215,365            215,365                 0
           138,037 12/14/15 B BUY      16392 GBP            1.0000          0            208,712            208,712                 0
            96,795 12/15/15 S SELL     16424 GBP            1.0000          0            146,817            145,647            (1,170)
             5,050 12/16/15 S SELL     16454 GBP            1.0000          0              7,660              7,577               (83)
            50,050 12/16/15 S SELL     16462 GBP            1.0000          0             75,915             75,090              (825)
           127,694 12/17/15 S SELL     16489 GBP            1.0000          0            193,685            190,041            (3,644)
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            46,861 12/17/15 O SHORT    16491 GBP            1.0000          0             69,740             69,740                 0
            46,861 12/18/15 O COVER    16520 GBP            1.0000          0             69,740             69,785               (45)
            29,679 12/18/15 B BUY      16522 GBP            1.0000          0             44,199             44,199                 0
             8,590 12/21/15 S SELL     16552 GBP            1.0000          0             12,792             12,786                (6)
            14,795 12/22/15 B BUY      16585 GBP            1.0000          0             21,931             21,931                 0
            35,884 12/23/15 S SELL     16617 GBP            1.0000          0             53,338             53,355                17
           149,816 12/23/15 O SHORT    16619 GBP            1.0000          0            222,753            222,753                 0
            47,835 12/24/15 O SHORT    16644 GBP            1.0000          0             71,468             71,468                 0
            65,700 12/29/15 O SHORT    16695 GBP            1.0000          0             97,197             97,197                 0
           113,350 12/30/15 O COVER    16722 GBP            1.0000          0            168,472            168,132               340
             6,710 12/31/15 O COVER    16741 GBP            1.0000          0              9,973              9,890                83
  BROKER
                 0 12/31/15 S RLOSS    16749 GBP             .0000          0                  0                  0                 0
  BROKER 0800102   MEMO
                 0 12/31/15 O SHORT    16751 GBP            1.0000          0                  0                  0                 0
           143,291 01/04/16 O COVER    16783 GBP            1.0000          0            212,973            210,480             2,493
            40,719 01/04/16 B BUY      16785 GBP            1.0000          0             59,812             59,812                 0
               596 01/04/16 S SELL     16801 GBP            1.0000          0                876                876                 0
            40,123 01/05/16 S SELL     16839 GBP            1.0000          0             58,936             58,778              (158)
            34,407 01/05/16 O SHORT    16847 GBP            1.0000          0             50,405             50,405                 0
             2,980 01/06/16 O COVER    16868 GBP            1.0000          0              4,366              4,353                12
            31,427 01/07/16 O COVER    16897 GBP            1.0000          0             46,039             45,783               256
           145,688 01/07/16 B BUY      16905 GBP            1.0000          0            212,238            212,238                 0
             7,930 01/08/16 S SELL     16928 GBP            1.0000          0             11,552             11,529               (23)
            63,385 01/11/16 B BUY      16960 GBP            1.0000          0             92,111             92,111                 0
            75,755 01/12/16 S SELL     16988 GBP            1.0000          0            110,274            108,849            (1,425)
            32,390 01/13/16 S SELL     17017 GBP            1.0000          0             47,149             46,781              (368)
            92,998 01/13/16 S SELL     17035 GBP            1.0000          0            135,374            134,317            (1,057)
            85,170 01/13/16 O SHORT    17042 GBP            1.0000          0            123,011            123,011                 0
             7,015 01/14/16 O COVER    17068 GBP            1.0000          0             10,132             10,097                34
            78,155 01/15/16 O COVER    17105 GBP            1.0000          0            112,880            111,832             1,047
            48,735 01/15/16 B BUY      17107 GBP            1.0000          0             69,734             69,734                 0
            11,440 01/18/16 B BUY      17124 GBP            1.0000          0             16,329             16,329                 0
            33,330 01/18/16 B BUY      17135 GBP            1.0000          0             47,574             47,574                 0
            12,120 01/19/16 B BUY      17152 GBP            1.0000          0             17,143             17,143                 0
           105,625 01/19/16 S SELL     17165 GBP            1.0000          0            150,779            149,396            (1,384)
            19,500 01/19/16 O SHORT    17167 GBP            1.0000          0             27,581             27,581                 0
            79,790 01/20/16 O SHORT    17198 GBP            1.0000          0            113,198            113,198                 0
            99,290 01/20/16 O COVER    17208 GBP            1.0000          0            140,779            140,863               (84)
           202,440 01/20/16 B BUY      17210 GBP            1.0000          0            287,201            287,201                 0
           102,510 01/21/16 S SELL     17240 GBP            1.0000          0            145,431            144,908              (523)
            99,930 01/22/16 S SELL     17272 GBP            1.0000          0            141,770            143,249             1,479
            68,870 01/22/16 O SHORT    17280 GBP            1.0000          0             98,726             98,726                 0
            25,345 01/25/16 O COVER    17311 GBP            1.0000          0             36,332             36,160               172
            54,840 01/26/16 O SHORT    17343 GBP            1.0000          0             78,556             78,556                 0
             7,070 01/27/16 O COVER    17373 GBP            1.0000          0             10,131             10,079                52
            69,355 01/27/16 O SHORT    17381 GBP            1.0000          0             98,872             98,872                 0
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            24,800 01/28/16 O COVER    17404 GBP            1.0000          0             35,458             35,683              (226)
           271,625 01/29/16 O SHORT    17433 GBP            1.0000          0            385,300            385,300                 0
               494 02/01/16 O SHORT    17473 GBP            1.0000          0                710                710                 0
            56,560 02/01/16 O COVER    17503 GBP            1.0000          0             80,444             81,288              (844)
             5,720 02/01/16 O COVER    17511 GBP            1.0000          0              8,135              8,221               (85)
           126,175 02/02/16 O COVER    17544 GBP            1.0000          0            179,455            181,351            (1,896)
            68,575 02/03/16 O COVER    17571 GBP            1.0000          0             97,532            100,054            (2,522)
            36,980 02/04/16 O SHORT    17598 GBP            1.0000          0             53,915             53,915                 0
            82,225 02/05/16 O COVER    17621 GBP            1.0000          0            117,524            119,095            (1,571)
            64,510 02/08/16 O COVER    17645 GBP            1.0000          0             92,204             92,727              (523)
            41,184 02/09/16 O COVER    17667 GBP            1.0000          0             58,865             59,656              (791)
            27,966 02/09/16 B BUY      17669 GBP            1.0000          0             40,508             40,508                 0
            23,970 02/10/16 S SELL     17693 GBP            1.0000          0             34,721             34,657               (64)
            35,250 02/11/16 B BUY      17714 GBP            1.0000          0             50,892             50,892                 0
            39,246 02/12/16 S SELL     17741 GBP            1.0000          0             56,680             56,737                58
            67,094 02/12/16 O SHORT    17743 GBP            1.0000          0             96,998             96,998                 0
            20,200 02/15/16 O COVER    17775 GBP            1.0000          0             29,203             29,186                17
           185,185 02/15/16 O SHORT    17777 GBP            1.0000          0            267,565            267,565                 0
            28,895 02/16/16 O SHORT    17802 GBP            1.0000          0             41,346             41,346                 0
           188,980 02/17/16 O SHORT    17829 GBP            1.0000          0            270,582            270,582                 0
            47,470 02/18/16 O SHORT    17863 GBP            1.0000          0             68,186             68,186                 0
            40,040 02/18/16 O COVER    17871 GBP            1.0000          0             57,592             57,513                78
            36,360 02/19/16 O SHORT    17896 GBP            1.0000          0             51,875             51,875                 0
            45,760 02/19/16 O COVER    17904 GBP            1.0000          0             65,780             65,286               494
             5,050 02/22/16 O SHORT    17941 GBP            1.0000          0              7,138              7,138                 0
           141,570 02/22/16 O SHORT    17943 GBP            1.0000          0            200,095            200,095                 0
            73,665 02/23/16 O COVER    17980 GBP            1.0000          0            105,456            103,898             1,558
            48,545 02/23/16 O SHORT    17982 GBP            1.0000          0             68,467             68,467                 0
           119,405 02/23/16 O COVER    17984 GBP            1.0000          0            170,720            168,409             2,311
            76,760 02/24/16 O SHORT    18034 GBP            1.0000          0            106,946            106,946                 0
           137,995 02/24/16 O COVER    18036 GBP            1.0000          0            196,565            192,262             4,303
            17,170 02/25/16 O COVER    18067 GBP            1.0000          0             24,458             23,945               512
           228,085 02/25/16 O SHORT    18073 GBP            1.0000          0            318,087            318,087                 0
            85,440 02/26/16 O SHORT    18106 GBP            1.0000          0            118,445            118,445                 0
            39,955 02/29/16 O SHORT    18135 GBP            1.0000          0             55,681             55,681                 0
            36,810 03/01/16 O SHORT    18171 GBP            1.0000          0             51,245             51,245                 0
               717 03/01/16 O SHORT    18180 GBP            1.0000          0                998                998                 0
            78,020 03/02/16 O COVER    18209 GBP            1.0000          0            109,855            109,735               120
             7,480 03/03/16 O COVER    18238 GBP            1.0000          0             10,532             10,589               (57)
            65,295 03/04/16 O SHORT    18269 GBP            1.0000          0             92,817             92,817                 0
             6,595 03/07/16 O COVER    18297 GBP            1.0000          0              9,294              9,368               (74)
            28,365 03/08/16 O SHORT    18327 GBP            1.0000          0             40,298             40,298                 0
            51,870 03/09/16 O COVER    18351 GBP            1.0000          0             73,118             73,772              (654)
           211,045 03/10/16 O COVER    18381 GBP            1.0000          0            297,499            301,921            (4,422)
            94,145 03/11/16 O SHORT    18431 GBP            1.0000          0            135,512            135,512                 0
           595,476 03/14/16 O COVER    18475 GBP            1.0000          0            842,211            852,959           (10,748)
         8,467,191 03/14/16 B BUY      18477 GBP            1.0000          0         12,128,405         12,128,405                 0
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         8,467,191 03/14/16 S SELL     18491 GBP            1.0000          0         12,128,405         12,128,405                 0
            74,088 03/14/16 O SHORT    18494 GBP            1.0000          0            106,124            106,124                 0
            74,088 03/14/16 O COVER    18496 GBP            1.0000          0            106,124            106,124                 0
           336,807 03/14/16 B BUY      18498 GBP            1.0000          0            482,442            482,442                 0
           336,807 03/14/16 S SELL     18500 GBP            1.0000          0            482,442            482,442                 0
           669,564 03/14/16 O SHORT    18502 GBP            1.0000          0            959,083            959,083                 0
           410,895 03/14/16 O COVER    18506 GBP            1.0000          0            588,566            588,566                 0
            24,300 03/15/16 O COVER    18529 GBP            1.0000          0             34,807             34,420               388
            67,220 03/16/16 O SHORT    18556 GBP            1.0000          0             94,753             94,753                 0
            81,585 03/17/16 O SHORT    18600 GBP            1.0000          0            118,209            118,209                 0
             7,820 03/18/16 O SHORT    18632 GBP            1.0000          0             11,348             11,348                 0
            33,150 03/21/16 O COVER    18658 GBP            1.0000          0             47,481             47,739              (259)
            36,100 03/22/16 O SHORT    18689 GBP            1.0000          0             51,322             51,322                 0
            16,490 03/23/16 O SHORT    18718 GBP            1.0000          0             23,267             23,267                 0
           124,500 03/24/16 O COVER    18752 GBP            1.0000          0            178,098            176,105             1,993
            20,005 03/29/16 O SHORT    18827 GBP            1.0000          0             28,537             28,537                 0
           122,835 03/30/16 O SHORT    18861 GBP            1.0000          0            177,472            177,472                 0
            12,975 03/31/16 O COVER    18895 GBP            1.0000          0             18,612             18,649               (37)
            54,475 04/01/16 O COVER    18939 GBP            1.0000          0             78,140             77,292               848
               974 04/01/16 O SHORT    18962 GBP            1.0000          0              1,382              1,382                 0
            31,505 04/04/16 O SHORT    18995 GBP            1.0000          0             45,022             45,022                 0
            38,580 04/05/16 O COVER    19025 GBP            1.0000          0             55,322             54,521               800
            71,955 04/06/16 O SHORT    19063 GBP            1.0000          0            101,363            101,363                 0
  BROKER 9011568   MERRILL LYNCH
            19,925 04/07/16 O SHORT    19082 GBP            1.0000          0             28,086             28,086                 0
  BROKER 0800102   MEMO
            66,430 04/08/16 O SHORT    19123 GBP            1.0000          0             93,706             93,706                 0
            14,525 04/11/16 O COVER    19155 GBP            1.0000          0             20,719             20,719                 0
  BROKER 9011568   MERRILL LYNCH
               110 04/12/16 O COVER    19190 GBP            1.0000          0                157                156                 1
  BROKER 0800102   MEMO
           167,230 04/13/16 O SHORT    19226 GBP            1.0000          0            237,617            237,617                 0
             8,615 04/14/16 O SHORT    19251 GBP            1.0000          0             12,183             12,183                 0
           338,797 04/14/16 O COVER    19258 GBP            1.0000          0            482,757            479,110             3,647
            31,310 04/15/16 O SHORT    19306 GBP            1.0000          0             44,390             44,390                 0
            27,170 04/15/16 O COVER    19308 GBP            1.0000          0             38,698             38,520               178
            51,510 04/18/16 O COVER    19343 GBP            1.0000          0             73,366             73,536              (170)
            11,440 04/18/16 O SHORT    19349 GBP            1.0000          0             16,332             16,332                 0
            40,400 04/19/16 O COVER    19382 GBP            1.0000          0             57,547             58,180              (633)
            74,360 04/19/16 O SHORT    19384 GBP            1.0000          0            107,086            107,086                 0
            49,490 04/20/16 O SHORT    19417 GBP            1.0000          0             71,280             71,280                 0
            19,305 04/20/16 O SHORT    19419 GBP            1.0000          0             27,805             27,805                 0
           106,050 04/21/16 O COVER    19453 GBP            1.0000          0            151,655            152,065              (410)
            40,755 04/21/16 O COVER    19455 GBP            1.0000          0             58,281             58,439              (158)
            18,180 04/22/16 O COVER    19489 GBP            1.0000          0             25,998             26,201              (203)
           129,415 04/22/16 O COVER    19491 GBP            1.0000          0            185,068            186,513            (1,445)
             1,010 04/25/16 O COVER    19539 GBP            1.0000          0              1,444              1,465               (20)
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
            57,915 04/25/16 O COVER    19541 GBP            1.0000          0             82,820             83,977            (1,156)
            41,470 04/26/16 O SHORT    19585 GBP            1.0000          0             60,480             60,480                 0
            49,490 04/26/16 O COVER    19589 GBP            1.0000          0             71,413             72,176              (764)
            33,330 04/27/16 O SHORT    19642 GBP            1.0000          0             48,452             48,452                 0
            40,040 04/27/16 O SHORT    19644 GBP            1.0000          0             58,206             58,206                 0
            25,250 04/28/16 O SHORT    19706 GBP            1.0000          0             36,802             36,802                 0
             3,575 04/28/16 O SHORT    19708 GBP            1.0000          0              5,211              5,211                 0
             4,040 04/29/16 O COVER    19759 GBP            1.0000          0              5,864              5,918               (55)
            83,655 04/29/16 O COVER    19761 GBP            1.0000          0            121,414            122,546            (1,132)
               762 05/02/16 O SHORT    19830 GBP            1.0000          0              1,118              1,118                 0
            66,660 05/03/16 O SHORT    19877 GBP            1.0000          0             96,977             96,977                 0
            91,520 05/03/16 O COVER    19879 GBP            1.0000          0            133,008            133,143              (135)
            31,828 05/04/16 O COVER    19921 GBP            1.0000          0             46,256             46,083               173
            94,012 05/04/16 B BUY      19923 GBP            1.0000          0            136,121            136,121                 0
            48,480 05/05/16 S SELL     19960 GBP            1.0000          0             70,194             70,272                78
            12,870 05/05/16 S SELL     19962 GBP            1.0000          0             18,634             18,655                21
            26,455 05/06/16 S SELL     20011 GBP            1.0000          0             38,304             38,177              (127)
             6,207 05/06/16 S SELL     20033 GBP            1.0000          0              8,988              8,958               (30)
            48,333 05/06/16 O SHORT    20035 GBP            1.0000          0             69,749             69,749                 0
             2,020 05/09/16 O SHORT    20077 GBP            1.0000          0              2,909              2,909                 0
            18,590 05/09/16 O COVER    20079 GBP            1.0000          0             26,825             26,770                55
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            51,480 05/10/16 O SHORT    20133 GBP            1.0000          0             74,476             74,476                 0
            13,130 05/10/16 O SHORT    20135 GBP            1.0000          0             18,995             18,995                 0
            27,170 05/11/16 O SHORT    20184 GBP            1.0000          0             39,300             39,300                 0
            10,100 05/11/16 O SHORT    20186 GBP            1.0000          0             14,609             14,609                 0
  BROKER 0800102   MEMO
            11,110 05/12/16 O COVER    20238 GBP            1.0000          0             16,062             16,110               (48)
            85,800 05/12/16 O COVER    20240 GBP            1.0000          0            124,045            124,414              (369)
               762 05/12/16 O COVER    20260 GBP            1.0000          0              1,102              1,105                (3)
            28,280 05/13/16 O SHORT    20312 GBP            1.0000          0             40,578             40,578                 0
            50,765 05/13/16 O SHORT    20314 GBP            1.0000          0             72,840             72,840                 0
            19,190 05/16/16 O COVER    20371 GBP            1.0000          0             27,600             27,636               (36)
            22,165 05/16/16 O SHORT    20373 GBP            1.0000          0             31,921             31,921                 0
            28,280 05/17/16 O SHORT    20428 GBP            1.0000          0             40,913             40,913                 0
            13,585 05/17/16 O SHORT    20430 GBP            1.0000          0             19,653             19,653                 0
            67,670 05/18/16 O COVER    20482 GBP            1.0000          0             97,494             98,930            (1,436)
             8,580 05/18/16 O SHORT    20484 GBP            1.0000          0             12,544             12,544                 0
             6,060 05/19/16 O SHORT    20530 GBP            1.0000          0              8,839              8,839                 0
           106,826 05/19/16 O COVER    20539 GBP            1.0000          0            154,197            155,810            (1,614)
            24,019 05/19/16 B BUY      20541 GBP            1.0000          0             35,034             35,034                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            24,019 05/20/16 S SELL     20573 GBP            1.0000          0             35,034             34,863              (171)
           105,396 05/20/16 O SHORT    20575 GBP            1.0000          0            152,976            152,976                 0
            24,240 05/20/16 O COVER    20577 GBP            1.0000          0             35,183             35,183                 0
             3,030 05/23/16 O SHORT    20621 GBP            1.0000          0              4,382              4,382                 0
             3,575 05/23/16 O COVER    20623 GBP            1.0000          0              5,188              5,171                18
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            80,611 05/24/16 O COVER    20686 GBP            1.0000          0            116,987            117,764              (777)
        12,283,950 05/24/16 B BUY      20688 GBP            1.0000          0         17,945,623         17,945,623                 0
            23,358 05/24/16 B BUY      20690 GBP            1.0000          0             34,123             34,123                 0
           120,120 05/24/16 S SELL     20692 GBP            1.0000          0            175,483            175,483                 0
  BROKER 0800102   MEMO
        12,187,188 05/24/16 S SELL     20709 GBP            1.0000          0         17,804,262         17,804,262                 0
           180,262 05/24/16 O SHORT    20711 GBP            1.0000          0            263,345            263,345                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            20,200 05/25/16 O SHORT    20754 GBP            1.0000          0             29,728             29,728                 0
            50,050 05/25/16 O SHORT    20756 GBP            1.0000          0             73,659             73,659                 0
            39,390 05/26/16 O SHORT    20808 GBP            1.0000          0             57,821             57,821                 0
             2,145 05/26/16 O SHORT    20810 GBP            1.0000          0              3,149              3,149                 0
             2,860 05/27/16 O COVER    20854 GBP            1.0000          0              4,188              4,180                 8
            28,280 05/27/16 O COVER    20856 GBP            1.0000          0             41,416             41,337                79
  BROKER 0800102   MEMO
             1,010 05/31/16 O COVER    20939 GBP            1.0000          0              1,479              1,470                 9
            45,045 05/31/16 O COVER    20941 GBP            1.0000          0             65,968             65,563               405
            68,680 06/01/16 O SHORT    20984 GBP            1.0000          0             98,982             98,982                 0
            72,215 06/01/16 O COVER    20986 GBP            1.0000          0            105,351            104,076             1,275
               573 06/01/16 O SHORT    21007 GBP            1.0000          0                826                826                 0
            30,300 06/02/16 O SHORT    21063 GBP            1.0000          0             43,773             43,773                 0
            22,880 06/02/16 O SHORT    21065 GBP            1.0000          0             33,054             33,054                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            14,300 06/03/16 O SHORT    21109 GBP            1.0000          0             20,760             20,760                 0
            75,750 06/03/16 O SHORT    21111 GBP            1.0000          0            109,970            109,970                 0
             6,060 06/06/16 O COVER    21162 GBP            1.0000          0              8,817              8,765                51
           115,830 06/06/16 O SHORT    21164 GBP            1.0000          0            167,542            167,542                 0
            11,440 06/07/16 O COVER    21215 GBP            1.0000          0             16,620             16,652               (32)
            23,230 06/07/16 O SHORT    21217 GBP            1.0000          0             33,814             33,814                 0
            10,100 06/08/16 O SHORT    21270 GBP            1.0000          0             14,701             14,701                 0
            35,035 06/08/16 O SHORT    21272 GBP            1.0000          0             50,993             50,993                 0
            13,130 06/09/16 O SHORT    21319 GBP            1.0000          0             18,998             18,998                 0
            90,805 06/09/16 O COVER    21321 GBP            1.0000          0            131,939            131,386               554
            20,200 06/10/16 O SHORT    21361 GBP            1.0000          0             28,947             28,947                 0
           155,870 06/10/16 O COVER    21363 GBP            1.0000          0            226,343            223,362             2,981
            10,100 06/13/16 O SHORT    21413 GBP            1.0000          0             14,420             14,420                 0
            86,515 06/13/16 O COVER    21415 GBP            1.0000          0            125,564            123,522             2,042
  BROKER 0800102   MEMO
            20,711 06/13/16 O COVER    21438 GBP            1.0000          0             30,058             29,569               489
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           105,648 06/14/16 O COVER    21501 GBP            1.0000          0            153,333            149,102             4,232
            90,633 06/14/16 O COVER    21503 GBP            1.0000          0            131,541            127,911             3,630
            89,890 06/14/16 O SHORT    21505 GBP            1.0000          0            126,862            126,862                 0
            14,140 06/15/16 O SHORT    21549 GBP            1.0000          0             20,069             20,069                 0
           104,240 06/15/16 O SHORT    21551 GBP            1.0000          0            147,948            147,948                 0
  BROKER 0800102   MEMO
            22,220 06/16/16 O SHORT    21600 GBP            1.0000          0             31,256             31,256                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
            39,390 06/17/16 O COVER    21641 GBP            1.0000          0             55,823             56,308              (485)
           111,100 06/20/16 O COVER    21681 GBP            1.0000          0            157,450            163,267            (5,817)
            36,360 06/21/16 O COVER    21734 GBP            1.0000          0             51,529             53,347            (1,818)
            45,450 06/22/16 O COVER    21772 GBP            1.0000          0             64,411             66,752            (2,341)
            13,253 06/23/16 O COVER    21813 GBP            1.0000          0             18,783             19,624              (842)
            30,177 06/23/16 B BUY      21815 GBP            1.0000          0             44,682             44,682                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            30,177 06/24/16 S SELL     21840 GBP            1.0000          0             44,682             41,119            (3,564)
           253,633 06/24/16 O SHORT    21842 GBP            1.0000          0            345,601            345,601                 0
  BROKER 0800102   MEMO
           157,560 06/27/16 O SHORT    21891 GBP            1.0000          0            207,160            207,160                 0
             6,060 06/28/16 O COVER    21935 GBP            1.0000          0              8,146              8,073                74
             8,080 06/29/16 O SHORT    21976 GBP            1.0000          0             10,928             10,928                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            12,154 06/30/16 O COVER    22009 GBP            1.0000          0             16,340             16,247                93
  -----------------                                               ------------ ------------------ ------------------  ----------------
        24,688,201              40  TOTAL BUYS                              0         36,030,588         36,030,588                 0
        28,526,117              54  TOTAL SELLS                             0         42,000,306         41,888,148          (112,157)
        15,716,481             256  TOTAL OTHER TRANSACTIONS                0         22,860,662         22,856,651             4,007
  -----------------                                               ------------ ------------------ ------------------  ----------------
        68,930,799                  SECURITY TOTAL                          0        100,891,556        100,775,387          (108,150)
  USD COLL  CASH COLLATERAL HELD AT BR TRUST REC
  BROKER 0800102   MEMO
           213,300 07/01/15 B BUY        886                1.0000          0            213,300            213,300                 0
             2,040 07/01/15 S SELL      7500                1.0000          0              2,040              2,040                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,577,400 07/01/15 B BUY       7511                1.0000          0          1,577,400          1,577,400                 0
           434,005 07/01/15 B BUY       7512                1.0000          0            434,005            434,005                 0
  BROKER 0800102   MEMO
           346,258 07/01/15 S SELL      7513                1.0000          0            346,258            346,258                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           123,828 07/01/15 B BUY      11727                1.0000          0            123,828            123,828                 0
           202,950 07/01/15 S SELL     11728                1.0000          0            202,950            202,950                 0
            67,203 07/01/15 B BUY      11729                1.0000          0             67,203             67,203                 0
            22,000 07/01/15 B BUY      11730                1.0000          0             22,000             22,000                 0
  BROKER 0800102   MEMO
           804,784 07/01/15 B BUY      11731                1.0000          0            804,784            804,784                 0
             2,189 07/01/15 S SELL     11740                1.0000          0              2,189              2,189                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           200,760 07/02/15 S SELL      7523                1.0000          0            200,760            200,760                 0
            57,665 07/02/15 B BUY       7524                1.0000          0             57,665             57,665                 0
  BROKER 0800102   MEMO
         1,997,341 07/02/15 S SELL      7526                1.0000          0          1,997,341          1,997,341                 0
           101,237 07/02/15 S SELL     11752                1.0000          0            101,237            101,237                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            63,250 07/02/15 S SELL     11777                1.0000          0             63,250             63,250                 0
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           134,000 07/02/15 S SELL     11778                1.0000          0            134,000            134,000                 0
            99,063 07/02/15 S SELL     11779                1.0000          0             99,063             99,063                 0
            25,830 07/02/15 B BUY      11780                1.0000          0             25,830             25,830                 0
  BROKER 0800102   MEMO
           451,930 07/03/15 B BUY       7534                1.0000          0            451,930            451,930                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
                 0 07/03/15 B BUY      11810                1.0000          0                  0                  0                 0
                 0 07/03/15 B BUY      11811                1.0000          0                  0                  0                 0
  BROKER 0800102   MEMO
           234,054 07/03/15 B BUY      11812                1.0000          0            234,054            234,054                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,177,580 07/06/15 S SELL      7542                1.0000          0          1,177,580          1,177,580                 0
           401,520 07/06/15 S SELL      7543                1.0000          0            401,520            401,520                 0
  BROKER 0800102   MEMO
            94,417 07/06/15 S SELL      7544                1.0000          0             94,417             94,417                 0
            69,324 07/06/15 B BUY      11821                1.0000          0             69,324             69,324                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            55,344 07/06/15 S SELL     11850                1.0000          0             55,344             55,344                 0
            26,000 07/06/15 B BUY      11851                1.0000          0             26,000             26,000                 0
           151,070 07/06/15 S SELL     11852                1.0000          0            151,070            151,070                 0
            51,660 07/06/15 B BUY      11853                1.0000          0             51,660             51,660                 0
  BROKER 0800102   MEMO
                 3 07/07/15 O COVER     4706                1.0000          0                  3                  3                 0
         1,706,549 07/07/15 B BUY       7552                1.0000          0          1,706,549          1,706,549                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            33,385 07/07/15 B BUY       7555                1.0000          0             33,385             33,385                 0
           869,960 07/07/15 B BUY       7556                1.0000          0            869,960            869,960                 0
  BROKER 0800102   MEMO
         1,150,900 07/07/15 B BUY      11856                1.0000          0          1,150,900          1,150,900                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            23,719 07/07/15 S SELL     11885                1.0000          0             23,719             23,719                 0
            24,000 07/07/15 S SELL     11886                1.0000          0             24,000             24,000                 0
            47,055 07/07/15 S SELL     11887                1.0000          0             47,055             47,055                 0
           111,930 07/07/15 S SELL     11888                1.0000          0            111,930            111,930                 0
  BROKER 0800102   MEMO
                 2 07/08/15 O COVER     4709                1.0000          0                  2                  2                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,305,050 07/08/15 S SELL      7567                1.0000          0          1,305,050          1,305,050                 0
         3,298,200 07/08/15 S SELL      7568                1.0000          0          3,298,200          3,298,200                 0
  BROKER 0800102   MEMO
           981,195 07/08/15 S SELL      7570                1.0000          0            981,195            981,195                 0
           342,409 07/08/15 B BUY      11891                1.0000          0            342,409            342,409                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            39,531 07/08/15 S SELL     11914                1.0000          0             39,531             39,531                 0
           374,000 07/08/15 S SELL     11915                1.0000          0            374,000            374,000                 0
            59,438 07/08/15 S SELL     11916                1.0000          0             59,438             59,438                 0
           424,350 07/08/15 B BUY      11917                1.0000          0            424,350            424,350                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
           191,200 07/09/15 B BUY       7579                1.0000          0            191,200            191,200                 0
           919,605 07/09/15 B BUY       7580                1.0000          0            919,605            919,605                 0
         3,104,016 07/09/15 B BUY       7589                1.0000          0          3,104,016          3,104,016                 0
           177,979 07/09/15 S SELL      7590                1.0000          0            177,979            177,979                 0
         4,877,499 07/09/15 B BUY       7591                1.0000          0          4,877,499          4,877,499                 0
            47,438 07/09/15 B BUY      11954                1.0000          0             47,438             47,438                 0
            38,000 07/09/15 B BUY      11955                1.0000          0             38,000             38,000                 0
           111,445 07/09/15 B BUY      11956                1.0000          0            111,445            111,445                 0
            24,600 07/09/15 S SELL     11957                1.0000          0             24,600             24,600                 0
  BROKER 0800102   MEMO
           884,336 07/09/15 B BUY      11958                1.0000          0            884,336            884,336                 0
         2,055,353 07/09/15 B BUY      11959                1.0000          0          2,055,353          2,055,353                 0
         5,303,099 07/09/15 B BUY      11960                1.0000          0          5,303,099          5,303,099                 0
         4,342,203 07/09/15 B BUY      11961                1.0000          0          4,342,203          4,342,203                 0
           204,645 07/09/15 B BUY      11962                1.0000          0            204,645            204,645                 0
         3,663,710 07/09/15 S SELL     11969                1.0000          0          3,663,710          3,663,710                 0
  BROKER
                 0 07/10/15 S RGAIN     4711                 .0000          0                  0                  2                 2
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,657,680 07/10/15 B BUY       7608                1.0000          0          2,657,680          2,657,680                 0
         1,796,720 07/10/15 B BUY       7609                1.0000          0          1,796,720          1,796,720                 0
  BROKER 0800102   MEMO
           294,875 07/10/15 B BUY       7612                1.0000          0            294,875            294,875                 0
           953,926 07/10/15 S SELL      7615                1.0000          0            953,926            953,926                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           341,940 07/10/15 S SELL     12021                1.0000          0            341,940            341,940                 0
           165,930 07/10/15 B BUY      12022                1.0000          0            165,930            165,930                 0
           324,000 07/10/15 B BUY      12023                1.0000          0            324,000            324,000                 0
            79,063 07/10/15 B BUY      12024                1.0000          0             79,063             79,063                 0
  BROKER 0800102   MEMO
           200,945 07/10/15 S SELL     12027                1.0000          0            200,945            200,945                 0
         1,047,532 07/10/15 S SELL     12028                1.0000          0          1,047,532          1,047,532                 0
                 0 07/13/15 O SHORT     4714                1.0000          0                  0                  0                 0
         4,661,790 07/13/15 S SELL      7618                1.0000          0          4,661,790          4,661,790                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,428,240 07/13/15 B BUY       7625                1.0000          0          2,428,240          2,428,240                 0
           218,520 07/13/15 B BUY       7626                1.0000          0            218,520            218,520                 0
  BROKER 0800102   MEMO
           493,731 07/13/15 B BUY      12042                1.0000          0            493,731            493,731                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            37,149 07/13/15 B BUY      12067                1.0000          0             37,149             37,149                 0
           354,000 07/13/15 B BUY      12068                1.0000          0            354,000            354,000                 0
           312,420 07/13/15 S SELL     12069                1.0000          0            312,420            312,420                 0
             7,906 07/13/15 B BUY      12070                1.0000          0              7,906              7,906                 0
  BROKER 0800102   MEMO
                 1 07/14/15 O COVER     4717                1.0000          0                  1                  1                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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           736,120 07/14/15 B BUY       7635                1.0000          0            736,120            736,120                 0
           458,285 07/14/15 B BUY       7636                1.0000          0            458,285            458,285                 0
  BROKER 0800102   MEMO
         2,785,480 07/14/15 S SELL      7637                1.0000          0          2,785,480          2,785,480                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            94,710 07/14/15 S SELL     12110                1.0000          0             94,710             94,710                 0
            64,391 07/14/15 S SELL     12111                1.0000          0             64,391             64,391                 0
            35,578 07/14/15 S SELL     12112                1.0000          0             35,578             35,578                 0
           134,000 07/14/15 B BUY      12113                1.0000          0            134,000            134,000                 0
  BROKER 0800102   MEMO
           897,941 07/14/15 S SELL     12114                1.0000          0            897,941            897,941                 0
         1,195,836 07/15/15 S SELL      7640                1.0000          0          1,195,836          1,195,836                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           200,760 07/15/15 B BUY       7646                1.0000          0            200,760            200,760                 0
           221,555 07/15/15 S SELL      7647                1.0000          0            221,555            221,555                 0
  BROKER 0800102   MEMO
           545,786 07/15/15 S SELL     12127                1.0000          0            545,786            545,786                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            61,914 07/15/15 S SELL     12140                1.0000          0             61,914             61,914                 0
           104,000 07/15/15 S SELL     12141                1.0000          0            104,000            104,000                 0
            19,766 07/15/15 S SELL     12142                1.0000          0             19,766             19,766                 0
            25,830 07/15/15 S SELL     12143                1.0000          0             25,830             25,830                 0
  BROKER 0800102   MEMO
           160,147 07/16/15 S SELL      7655                1.0000          0            160,147            160,147                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,214,120 07/16/15 B BUY       7660                1.0000          0          1,214,120          1,214,120                 0
           497,740 07/16/15 B BUY       7661                1.0000          0            497,740            497,740                 0
  BROKER 0800102   MEMO
         1,782,960 07/16/15 S SELL      7674                1.0000          0          1,782,960          1,782,960                 0
           401,925 07/16/15 S SELL     12168                1.0000          0            401,925            401,925                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           156,210 07/16/15 S SELL     12181                1.0000          0            156,210            156,210                 0
            56,961 07/16/15 B BUY      12182                1.0000          0             56,961             56,961                 0
           136,000 07/16/15 B BUY      12183                1.0000          0            136,000            136,000                 0
            43,485 07/16/15 B BUY      12184                1.0000          0             43,485             43,485                 0
           181,640 07/17/15 B BUY       7672                1.0000          0            181,640            181,640                 0
           136,575 07/17/15 S SELL      7673                1.0000          0            136,575            136,575                 0
            23,370 07/17/15 S SELL     12215                1.0000          0             23,370             23,370                 0
            27,242 07/17/15 B BUY      12216                1.0000          0             27,242             27,242                 0
             7,906 07/17/15 B BUY      12217                1.0000          0              7,906              7,906                 0
           146,000 07/17/15 S SELL     12218                1.0000          0            146,000            146,000                 0
  BROKER 0800102   MEMO
           387,637 07/17/15 S SELL     12219                1.0000          0            387,637            387,637                 0
                 0 07/20/15 O SHORT     4726                1.0000          0                  0                  0                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           206,380 07/20/15 B BUY       7683                1.0000          0            206,380            206,380                 0
           296,360 07/20/15 B BUY       7684                1.0000          0            296,360            296,360                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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  BROKER 0800102   MEMO
           113,663 07/20/15 B BUY       7685                1.0000          0            113,663            113,663                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            17,880 07/20/15 S SELL     12243                1.0000          0             17,880             17,880                 0
            35,578 07/20/15 B BUY      12244                1.0000          0             35,578             35,578                 0
            52,008 07/20/15 B BUY      12245                1.0000          0             52,008             52,008                 0
            98,000 07/20/15 S SELL     12246                1.0000          0             98,000             98,000                 0
  BROKER 0800102   MEMO
            18,089 07/20/15 S SELL     12247                1.0000          0             18,089             18,089                 0
                 0 07/21/15 O COVER     4729                1.0000          0                  0                  0                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           191,205 07/21/15 S SELL      7698                1.0000          0            191,205            191,205                 0
           717,000 07/21/15 S SELL      7699                1.0000          0            717,000            717,000                 0
  BROKER 0800102   MEMO
           308,023 07/21/15 S SELL      7700                1.0000          0            308,023            308,023                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            23,719 07/21/15 S SELL     12288                1.0000          0             23,719             23,719                 0
           130,000 07/21/15 S SELL     12289                1.0000          0            130,000            130,000                 0
            69,344 07/21/15 S SELL     12290                1.0000          0             69,344             69,344                 0
           164,625 07/21/15 B BUY      12291                1.0000          0            164,625            164,625                 0
  BROKER 0800102   MEMO
           844,405 07/21/15 B BUY      12292                1.0000          0            844,405            844,405                 0
  BROKER
                 0 07/22/15 S RLOSS     4731                 .0000          0                  0                  0                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           452,215 07/22/15 S SELL      7709                1.0000          0            452,215            452,215                 0
           621,400 07/22/15 S SELL      7710                1.0000          0            621,400            621,400                 0
  BROKER 0800102   MEMO
         1,009,313 07/22/15 B BUY       7711                1.0000          0          1,009,313          1,009,313                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            23,719 07/22/15 B BUY      12317                1.0000          0             23,719             23,719                 0
             9,906 07/22/15 B BUY      12318                1.0000          0              9,906              9,906                 0
            90,000 07/22/15 B BUY      12319                1.0000          0             90,000             90,000                 0
           142,675 07/22/15 B BUY      12320                1.0000          0            142,675            142,675                 0
         1,592,679 07/22/15 S SELL     12327                1.0000          0          1,592,679          1,592,679                 0
  BROKER
                 0 07/23/15 S RGAIN     4735                 .0000          0                  0                  0                 0
  BROKER 0800102   MEMO
         1,165,836 07/23/15 B BUY       7718                1.0000          0          1,165,836          1,165,836                 0
         1,065,565 07/23/15 S SELL      7722                1.0000          0          1,065,565          1,065,565                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            32,508 07/23/15 B BUY      12346                1.0000          0             32,508             32,508                 0
           206,330 07/23/15 B BUY      12357                1.0000          0            206,330            206,330                 0
            52,008 07/23/15 S SELL     12358                1.0000          0             52,008             52,008                 0
           278,000 07/23/15 S SELL     12359                1.0000          0            278,000            278,000                 0
            19,765 07/23/15 S SELL     12360                1.0000          0             19,765             19,765                 0
         1,998,040 07/24/15 S SELL      7731                1.0000          0          1,998,040          1,998,040                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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           597,895 07/24/15 S SELL      7732                1.0000          0            597,895            597,895                 0
  BROKER 0800102   MEMO
         1,053,247 07/24/15 B BUY       7734                1.0000          0          1,053,247          1,053,247                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           458,755 07/24/15 B BUY      12387                1.0000          0            458,755            458,755                 0
            32,195 07/24/15 S SELL     12388                1.0000          0             32,195             32,195                 0
           374,000 07/24/15 S SELL     12389                1.0000          0            374,000            374,000                 0
            15,813 07/24/15 S SELL     12390                1.0000          0             15,813             15,813                 0
           118,617 07/24/15 S SELL     12391                1.0000          0            118,617            118,617                 0
  BROKER 0800102   MEMO
                 2 07/27/15 O COVER     4739                1.0000          0                  2                  2                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,261,920 07/27/15 S SELL      7744                1.0000          0          1,261,920          1,261,920                 0
           446,145 07/27/15 S SELL      7745                1.0000          0            446,145            446,145                 0
  BROKER 0800102   MEMO
         2,591,896 07/27/15 B BUY       7746                1.0000          0          2,591,896          2,591,896                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           251,279 07/27/15 B BUY      12417                1.0000          0            251,279            251,279                 0
           289,740 07/27/15 B BUY      12428                1.0000          0            289,740            289,740                 0
            89,156 07/27/15 S SELL     12429                1.0000          0             89,156             89,156                 0
           230,000 07/27/15 S SELL     12430                1.0000          0            230,000            230,000                 0
            39,531 07/27/15 S SELL     12431                1.0000          0             39,531             39,531                 0
           716,260 07/28/15 B BUY       7756                1.0000          0            716,260            716,260                 0
         2,179,680 07/28/15 B BUY       7757                1.0000          0          2,179,680          2,179,680                 0
  BROKER 0800102   MEMO
         1,886,139 07/28/15 B BUY       7758                1.0000          0          1,886,139          1,886,139                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            22,289 07/28/15 B BUY      12464                1.0000          0             22,289             22,289                 0
           166,000 07/28/15 B BUY      12465                1.0000          0            166,000            166,000                 0
             7,906 07/28/15 B BUY      12466                1.0000          0              7,906              7,906                 0
           500,460 07/28/15 S SELL     12467                1.0000          0            500,460            500,460                 0
           283,623 07/28/15 B BUY      12468                1.0000          0            283,623            283,623                 0
         1,367,080 07/29/15 B BUY       7768                1.0000          0          1,367,080          1,367,080                 0
           176,030 07/29/15 B BUY       7769                1.0000          0            176,030            176,030                 0
  BROKER 0800102   MEMO
         2,903,093 07/29/15 S SELL      7770                1.0000          0          2,903,093          2,903,093                 0
           333,004 07/29/15 B BUY      12488                1.0000          0            333,004            333,004                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           313,885 07/29/15 S SELL     12501                1.0000          0            313,885            313,885                 0
            27,242 07/29/15 B BUY      12502                1.0000          0             27,242             27,242                 0
            82,000 07/29/15 B BUY      12503                1.0000          0             82,000             82,000                 0
            19,765 07/29/15 B BUY      12504                1.0000          0             19,765             19,765                 0
         1,794,010 07/30/15 S SELL      7778                1.0000          0          1,794,010          1,794,010                 0
           210,320 07/30/15 B BUY       7781                1.0000          0            210,320            210,320                 0
            36,420 07/30/15 S SELL      7782                1.0000          0             36,420             36,420                 0
            48,290 07/30/15 S SELL     12536                1.0000          0             48,290             48,290                 0
            24,766 07/30/15 B BUY      12537                1.0000          0             24,766             24,766                 0
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           108,000 07/30/15 B BUY      12538                1.0000          0            108,000            108,000                 0
            27,672 07/30/15 B BUY      12539                1.0000          0             27,672             27,672                 0
           143,521 07/30/15 B BUY      12540                1.0000          0            143,521            143,521                 0
  BROKER 0800102   MEMO
                 0 07/31/15 O COVER     4750                1.0000          0                  0                  0                 0
                 0 07/31/15 O COVER     4751                1.0000          0                  0                  0                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           506,680 07/31/15 S SELL      7791                1.0000          0            506,680            506,680                 0
           370,270 07/31/15 B BUY       7792                1.0000          0            370,270            370,270                 0
  BROKER 0800102   MEMO
           424,764 07/31/15 S SELL      7793                1.0000          0            424,764            424,764                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           116,335 07/31/15 B BUY      12572                1.0000          0            116,335            116,335                 0
           118,875 07/31/15 S SELL     12573                1.0000          0            118,875            118,875                 0
           108,000 07/31/15 B BUY      12574                1.0000          0            108,000            108,000                 0
            63,250 07/31/15 S SELL     12575                1.0000          0             63,250             63,250                 0
  BROKER 0800102   MEMO
           725,580 07/31/15 S SELL     12576                1.0000          0            725,580            725,580                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           717,000 08/03/15 S SELL      7798                1.0000          0            717,000            717,000                 0
           139,610 08/03/15 S SELL      7799                1.0000          0            139,610            139,610                 0
  BROKER 0800102   MEMO
               550 08/03/15 S SELL      7809                1.0000          0                550                550                 0
             7,775 08/03/15 B BUY       7810                1.0000          0              7,775              7,775                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           116,000 08/03/15 S SELL     12609                1.0000          0            116,000            116,000                 0
            11,860 08/03/15 S SELL     12610                1.0000          0             11,860             11,860                 0
           164,625 08/03/15 B BUY      12611                1.0000          0            164,625            164,625                 0
            47,055 08/03/15 S SELL     12612                1.0000          0             47,055             47,055                 0
  BROKER 0800102   MEMO
           258,467 08/03/15 S SELL     12613                1.0000          0            258,467            258,467                 0
               232 08/03/15 S SELL     12633                1.0000          0                232                232                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            36,420 08/04/15 B BUY       7827                1.0000          0             36,420             36,420                 0
           764,800 08/04/15 S SELL      7828                1.0000          0            764,800            764,800                 0
  BROKER 0800102   MEMO
           851,946 08/04/15 B BUY       7829                1.0000          0            851,946            851,946                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           133,734 08/04/15 B BUY      12667                1.0000          0            133,734            133,734                 0
           175,600 08/04/15 B BUY      12668                1.0000          0            175,600            175,600                 0
            71,156 08/04/15 B BUY      12669                1.0000          0             71,156             71,156                 0
           114,000 08/04/15 S SELL     12670                1.0000          0            114,000            114,000                 0
  BROKER 0800102   MEMO
           125,623 08/04/15 S SELL     12671                1.0000          0            125,623            125,623                 0
                 0 08/05/15 O SHORT     4754                1.0000          0                  0                  0                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,042,040 08/05/15 B BUY       7838                1.0000          0          1,042,040          1,042,040                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
           300,465 08/05/15 B BUY       7839                1.0000          0            300,465            300,465                 0
  BROKER 0800102   MEMO
           814,266 08/05/15 B BUY       7841                1.0000          0            814,266            814,266                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            11,860 08/05/15 B BUY      12703                1.0000          0             11,860             11,860                 0
           114,000 08/05/15 B BUY      12704                1.0000          0            114,000            114,000                 0
            76,774 08/05/15 B BUY      12705                1.0000          0             76,774             76,774                 0
           239,255 08/05/15 S SELL     12706                1.0000          0            239,255            239,255                 0
  BROKER 0800102   MEMO
           258,256 08/05/15 S SELL     12707                1.0000          0            258,256            258,256                 0
                 1 08/06/15 O SHORT     4756                1.0000          0                  1                  1                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           273,150 08/06/15 S SELL      7849                1.0000          0            273,150            273,150                 0
         1,367,080 08/06/15 S SELL      7850                1.0000          0          1,367,080          1,367,080                 0
  BROKER 0800102   MEMO
         1,443,725 08/06/15 S SELL      7852                1.0000          0          1,443,725          1,443,725                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            44,578 08/06/15 S SELL     12731                1.0000          0             44,578             44,578                 0
           313,885 08/06/15 B BUY      12732                1.0000          0            313,885            313,885                 0
           350,000 08/06/15 S SELL     12733                1.0000          0            350,000            350,000                 0
            19,766 08/06/15 S SELL     12734                1.0000          0             19,766             19,766                 0
  BROKER 0800102   MEMO
             2,394 08/06/15 B BUY      12746                1.0000          0              2,394              2,394                 0
           673,366 08/06/15 B BUY      12747                1.0000          0            673,366            673,366                 0
           678,523 08/06/15 S SELL     12750                1.0000          0            678,523            678,523                 0
         1,129,685 08/06/15 S SELL     12751                1.0000          0          1,129,685          1,129,685                 0
                 0 08/07/15 O SHORT     4757                1.0000          0                  0                  0                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            97,120 08/07/15 S SELL      7861                1.0000          0             97,120             97,120                 0
           564,040 08/07/15 S SELL      7862                1.0000          0            564,040            564,040                 0
  BROKER 0800102   MEMO
         1,755,304 08/07/15 B BUY       7863                1.0000          0          1,755,304          1,755,304                 0
            16,786 08/07/15 S SELL     12772                1.0000          0             16,786             16,786                 0
           600,000 08/07/15 B BUY      12773                1.0000          0            600,000            600,000                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            44,578 08/07/15 S SELL     12786                1.0000          0             44,578             44,578                 0
            23,719 08/07/15 B BUY      12787                1.0000          0             23,719             23,719                 0
           129,505 08/07/15 B BUY      12788                1.0000          0            129,505            129,505                 0
           158,000 08/07/15 S SELL     12789                1.0000          0            158,000            158,000                 0
  BROKER 0800102   MEMO
           600,000 08/07/15 S SELL     12790                1.0000          0            600,000            600,000                 0
  BROKER
                 0 08/10/15 S RLOSS     4758                 .0000          0                  0                  0                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,504,720 08/10/15 B BUY       7873                1.0000          0          2,504,720          2,504,720                 0
           710,190 08/10/15 B BUY       7874                1.0000          0            710,190            710,190                 0
  BROKER 0800102   MEMO

  FD495                                                                                                                   PAGE     109
  SCHEDULE H (FORM 5500 - 4J-3)                         DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST                 C 31092
  SCHEDULE OF REPORTABLE TRANSACTIONS                                                                                    JUNE 30,2015
  SERIES OF TRANSACTIONS IN SAME SECURITY                             BASE CURRENCY:   USD                  THROUGH      JUNE 30,2016

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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           744,619 08/10/15 B BUY       7875                1.0000          0            744,619            744,619                 0
           529,523 08/10/15 S SELL     12793                1.0000          0            529,523            529,523                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           575,090 08/10/15 S SELL     12815                1.0000          0            575,090            575,090                 0
            49,531 08/10/15 B BUY      12816                1.0000          0             49,531             49,531                 0
           284,000 08/10/15 B BUY      12817                1.0000          0            284,000            284,000                 0
             3,953 08/10/15 S SELL     12818                1.0000          0              3,953              3,953                 0
           916,570 08/11/15 S SELL      7884                1.0000          0            916,570            916,570                 0
         1,921,560 08/11/15 S SELL      7885                1.0000          0          1,921,560          1,921,560                 0
           441,195 08/11/15 B BUY      12849                1.0000          0            441,195            441,195                 0
           148,594 08/11/15 S SELL     12850                1.0000          0            148,594            148,594                 0
            63,250 08/11/15 S SELL     12851                1.0000          0             63,250             63,250                 0
           204,000 08/11/15 S SELL     12852                1.0000          0            204,000            204,000                 0
           394,550 08/12/15 S SELL      7893                1.0000          0            394,550            394,550                 0
           430,200 08/12/15 B BUY       7894                1.0000          0            430,200            430,200                 0
  BROKER 0800102   MEMO
           469,091 08/12/15 S SELL      7895                1.0000          0            469,091            469,091                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            98,775 08/12/15 S SELL     12876                1.0000          0             98,775             98,775                 0
            37,149 08/12/15 S SELL     12877                1.0000          0             37,149             37,149                 0
            27,672 08/12/15 S SELL     12878                1.0000          0             27,672             27,672                 0
            36,000 08/12/15 S SELL     12879                1.0000          0             36,000             36,000                 0
  BROKER 0800102   MEMO
           547,435 08/12/15 B BUY      12880                1.0000          0            547,435            547,435                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           353,720 08/13/15 S SELL      7905                1.0000          0            353,720            353,720                 0
            15,175 08/13/15 S SELL      7906                1.0000          0             15,175             15,175                 0
  BROKER 0800102   MEMO
            20,719 08/13/15 B BUY       7907                1.0000          0             20,719             20,719                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           106,492 08/13/15 B BUY      12907                1.0000          0            106,492            106,492                 0
            90,000 08/13/15 S SELL     12908                1.0000          0             90,000             90,000                 0
            59,297 08/13/15 B BUY      12909                1.0000          0             59,297             59,297                 0
            81,215 08/13/15 B BUY      12910                1.0000          0             81,215             81,215                 0
  BROKER 0800102   MEMO
           968,911 08/13/15 B BUY      12916                1.0000          0            968,911            968,911                 0
           484,825 08/14/15 B BUY       7910                1.0000          0            484,825            484,825                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           850,840 08/14/15 B BUY       7916                1.0000          0            850,840            850,840                 0
            97,120 08/14/15 B BUY       7917                1.0000          0             97,120             97,120                 0
  BROKER 0800102   MEMO
           167,406 08/14/15 S SELL     12920                1.0000          0            167,406            167,406                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           195,355 08/14/15 S SELL     12940                1.0000          0            195,355            195,355                 0
           168,000 08/14/15 B BUY      12941                1.0000          0            168,000            168,000                 0
            37,148 08/14/15 B BUY      12942                1.0000          0             37,148             37,148                 0
            15,813 08/14/15 B BUY      12943                1.0000          0             15,813             15,813                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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           946,440 08/17/15 B BUY       7927                1.0000          0            946,440            946,440                 0
           115,330 08/17/15 S SELL      7928                1.0000          0            115,330            115,330                 0
  BROKER 0800102   MEMO
         1,008,823 08/17/15 S SELL      7930                1.0000          0          1,008,823          1,008,823                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            19,766 08/17/15 S SELL     12971                1.0000          0             19,766             19,766                 0
           252,000 08/17/15 B BUY      12972                1.0000          0            252,000            252,000                 0
           217,305 08/17/15 S SELL     12973                1.0000          0            217,305            217,305                 0
            66,867 08/17/15 S SELL     12974                1.0000          0             66,867             66,867                 0
  BROKER 0800102   MEMO
           127,314 08/17/15 B BUY      12980                1.0000          0            127,314            127,314                 0
                 0 08/18/15 O SHORT     4761                1.0000          0                  0                  0                 0
                 0 08/18/15 O RSHORT    4763                1.0000          0                  0                  0                 0
           785,182 08/18/15 S SELL      7938                1.0000          0            785,182            785,182                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           516,240 08/18/15 S SELL      7941                1.0000          0            516,240            516,240                 0
           415,795 08/18/15 S SELL      7942                1.0000          0            415,795            415,795                 0
  BROKER 0800102   MEMO
            13,639 08/18/15 B BUY      13007                1.0000          0             13,639             13,639                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           118,530 08/18/15 B BUY      13028                1.0000          0            118,530            118,530                 0
           218,000 08/18/15 S SELL     13029                1.0000          0            218,000            218,000                 0
            29,719 08/18/15 B BUY      13030                1.0000          0             29,719             29,719                 0
             7,906 08/18/15 B BUY      13031                1.0000          0              7,906              7,906                 0
           482,565 08/19/15 S SELL      7951                1.0000          0            482,565            482,565                 0
         2,026,720 08/19/15 S SELL      7952                1.0000          0          2,026,720          2,026,720                 0
  BROKER 0800102   MEMO
         1,006,273 08/19/15 B BUY       7953                1.0000          0          1,006,273          1,006,273                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           465,340 08/19/15 B BUY      13069                1.0000          0            465,340            465,340                 0
           128,781 08/19/15 S SELL     13070                1.0000          0            128,781            128,781                 0
           282,000 08/19/15 S SELL     13071                1.0000          0            282,000            282,000                 0
            59,297 08/19/15 S SELL     13072                1.0000          0             59,297             59,297                 0
  BROKER 0800102   MEMO
         1,851,563 08/19/15 B BUY      13073                1.0000          0          1,851,563          1,851,563                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         4,521,880 08/20/15 S SELL      7961                1.0000          0          4,521,880          4,521,880                 0
         1,329,330 08/20/15 S SELL      7962                1.0000          0          1,329,330          1,329,330                 0
  BROKER 0800102   MEMO
         2,718,399 08/20/15 B BUY       7964                1.0000          0          2,718,399          2,718,399                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            23,719 08/20/15 B BUY      13106                1.0000          0             23,719             23,719                 0
           620,000 08/20/15 S SELL     13107                1.0000          0            620,000            620,000                 0
             9,906 08/20/15 S SELL     13108                1.0000          0              9,906              9,906                 0
         1,038,235 08/20/15 B BUY      13109                1.0000          0          1,038,235          1,038,235                 0
  BROKER 0800102   MEMO
           586,319 08/20/15 B BUY      13117                1.0000          0            586,319            586,319                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,289,875 08/21/15 S SELL      7973                1.0000          0          1,289,875          1,289,875                 0
         5,162,400 08/21/15 S SELL      7974                1.0000          0          5,162,400          5,162,400                 0
  BROKER 0800102   MEMO
         6,316,405 08/21/15 B BUY       7975                1.0000          0          6,316,405          6,316,405                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           216,000 08/21/15 S SELL     13153                1.0000          0            216,000            216,000                 0
            86,680 08/21/15 S SELL     13154                1.0000          0             86,680             86,680                 0
         1,185,300 08/21/15 B BUY      13155                1.0000          0          1,185,300          1,185,300                 0
            47,438 08/21/15 S SELL     13156                1.0000          0             47,438             47,438                 0
  BROKER 0800102   MEMO
           694,462 08/21/15 B BUY      13157                1.0000          0            694,462            694,462                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         6,422,448 08/24/15 S SELL      7985                1.0000          0          6,422,448          6,422,448                 0
         3,156,672 08/24/15 O SHORT     7986                1.0000          0          3,156,672          3,156,672                 0
         1,833,140 08/24/15 O SHORT     7987                1.0000          0          1,833,140          1,833,140                 0
  BROKER 0800102   MEMO
         4,989,812 08/24/15 O COVER     7988                1.0000          0          4,989,812          4,989,812                 0
         1,618,464 08/24/15 B BUY       7989                1.0000          0          1,618,464          1,618,464                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,199,390 08/24/15 B BUY      13190                1.0000          0          2,199,390          2,199,390                 0
           113,922 08/24/15 S SELL     13191                1.0000          0            113,922            113,922                 0
         1,130,000 08/24/15 S SELL     13192                1.0000          0          1,130,000          1,130,000                 0
            71,156 08/24/15 S SELL     13193                1.0000          0             71,156             71,156                 0
  BROKER 0800102   MEMO
           425,942 08/24/15 S SELL     13194                1.0000          0            425,942            425,942                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           570,580 08/25/15 B BUY       7999                1.0000          0            570,580            570,580                 0
           152,960 08/25/15 B BUY       8000                1.0000          0            152,960            152,960                 0
  BROKER 0800102   MEMO
        12,026,324 08/25/15 B BUY       8002                1.0000          0         12,026,324         12,026,324                 0
           863,903 08/25/15 B BUY      13212                1.0000          0            863,903            863,903                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            11,803 08/25/15 B BUY      13238                1.0000          0             11,803             11,803                 0
           200,000 08/25/15 B BUY      13239                1.0000          0            200,000            200,000                 0
            62,721 08/25/15 B BUY      13240                1.0000          0             62,721             62,721                 0
            35,120 08/25/15 S SELL     13241                1.0000          0             35,120             35,120                 0
           135,748 08/25/15 B BUY      13242                1.0000          0            135,748            135,748                 0
            31,733 08/25/15 B BUY      13243                1.0000          0             31,733             31,733                 0
  BROKER 0800102   MEMO
                 0 08/26/15 O SHORT     4767                1.0000          0                  0                  0                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         6,242,680 08/26/15 B BUY       8011                1.0000          0          6,242,680          6,242,680                 0
         1,144,195 08/26/15 B BUY       8012                1.0000          0          1,144,195          1,144,195                 0
  BROKER 0800102   MEMO
           852,977 08/26/15 S SELL      8013                1.0000          0            852,977            852,977                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
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           306,693 08/26/15 S SELL     13283                1.0000          0            306,693            306,693                 0
            19,765 08/26/15 S SELL     13284                1.0000          0             19,765             19,765                 0
           404,000 08/26/15 B BUY      13285                1.0000          0            404,000            404,000                 0
         1,126,425 08/26/15 S SELL     13286                1.0000          0          1,126,425          1,126,425                 0
            14,859 08/26/15 S SELL     13287                1.0000          0             14,859             14,859                 0
  BROKER 0800102   MEMO
         2,135,237 08/26/15 B BUY      13288                1.0000          0          2,135,237          2,135,237                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           619,140 08/27/15 B BUY       8023                1.0000          0            619,140            619,140                 0
         4,894,720 08/27/15 B BUY       8024                1.0000          0          4,894,720          4,894,720                 0
  BROKER 0800102   MEMO
         7,484,371 08/27/15 S SELL      8025                1.0000          0          7,484,371          7,484,371                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            15,813 08/27/15 B BUY      13331                1.0000          0             15,813             15,813                 0
           478,000 08/27/15 B BUY      13332                1.0000          0            478,000            478,000                 0
            32,195 08/27/15 B BUY      13333                1.0000          0             32,195             32,195                 0
           883,200 08/27/15 S SELL     13334                1.0000          0            883,200            883,200                 0
  BROKER 0800102   MEMO
           727,113 08/27/15 B BUY      13335                1.0000          0            727,113            727,113                 0
         6,049,635 08/28/15 S SELL      8029                1.0000          0          6,049,635          6,049,635                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            38,240 08/28/15 B BUY       8036                1.0000          0             38,240             38,240                 0
            51,595 08/28/15 S SELL      8037                1.0000          0             51,595             51,595                 0
  BROKER 0800102   MEMO
            29,013 08/28/15 S SELL     13357                1.0000          0             29,013             29,013                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            76,774 08/28/15 B BUY      13379                1.0000          0             76,774             76,774                 0
            51,390 08/28/15 B BUY      13380                1.0000          0             51,390             51,390                 0
           210,000 08/28/15 B BUY      13381                1.0000          0            210,000            210,000                 0
             6,900 08/28/15 S SELL     13382                1.0000          0              6,900              6,900                 0
         1,959,800 08/31/15 S SELL      8043                1.0000          0          1,959,800          1,959,800                 0
           352,060 08/31/15 S SELL      8044                1.0000          0            352,060            352,060                 0
            27,672 08/31/15 B BUY      13411                1.0000          0             27,672             27,672                 0
           130,000 08/31/15 S SELL     13412                1.0000          0            130,000            130,000                 0
            39,625 08/31/15 B BUY      13413                1.0000          0             39,625             39,625                 0
           353,625 08/31/15 B BUY      13414                1.0000          0            353,625            353,625                 0
         5,095,480 09/01/15 S SELL      8053                1.0000          0          5,095,480          5,095,480                 0
         1,808,860 09/01/15 S SELL      8054                1.0000          0          1,808,860          1,808,860                 0
  BROKER 0800102   MEMO
               640 09/01/15 S SELL      8062                1.0000          0                640                640                 0
         2,540,227 09/01/15 B BUY       8063                1.0000          0          2,540,227          2,540,227                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           951,850 09/01/15 B BUY      13446                1.0000          0            951,850            951,850                 0
            56,961 09/01/15 S SELL     13447                1.0000          0             56,961             56,961                 0
           546,000 09/01/15 S SELL     13448                1.0000          0            546,000            546,000                 0
            27,672 09/01/15 S SELL     13449                1.0000          0             27,672             27,672                 0
  BROKER 0800102   MEMO
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
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         1,040,641 09/01/15 S SELL     13462                1.0000          0          1,040,641          1,040,641                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           776,960 09/02/15 B BUY       8078                1.0000          0            776,960            776,960                 0
         2,982,720 09/02/15 B BUY       8079                1.0000          0          2,982,720          2,982,720                 0
  BROKER 0800102   MEMO
         7,373,916 09/02/15 B BUY       8080                1.0000          0          7,373,916          7,373,916                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           765,960 09/02/15 S SELL     13501                1.0000          0            765,960            765,960                 0
            29,719 09/02/15 B BUY      13502                1.0000          0             29,719             29,719                 0
           312,000 09/02/15 B BUY      13503                1.0000          0            312,000            312,000                 0
             3,953 09/02/15 B BUY      13504                1.0000          0              3,953              3,953                 0
  BROKER 0800102   MEMO
         2,339,592 09/02/15 B BUY      13505                1.0000          0          2,339,592          2,339,592                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            95,600 09/03/15 S SELL      8090                1.0000          0             95,600             95,600                 0
           148,715 09/03/15 B BUY       8091                1.0000          0            148,715            148,715                 0
  BROKER 0800102   MEMO
         3,895,086 09/03/15 S SELL      8092                1.0000          0          3,895,086          3,895,086                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            24,550 09/03/15 B BUY      13540                1.0000          0             24,550             24,550                 0
            56,961 09/03/15 S SELL     13541                1.0000          0             56,961             56,961                 0
            50,000 09/03/15 S SELL     13542                1.0000          0             50,000             50,000                 0
            23,719 09/03/15 S SELL     13543                1.0000          0             23,719             23,719                 0
  BROKER 0800102   MEMO
           180,037 09/03/15 B BUY      13544                1.0000          0            180,037            180,037                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,332,640 09/04/15 S SELL      8101                1.0000          0          2,332,640          2,332,640                 0
         1,180,615 09/04/15 S SELL      8102                1.0000          0          1,180,615          1,180,615                 0
  BROKER 0800102   MEMO
             6,112 09/04/15 B BUY       8103                1.0000          0              6,112              6,112                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           599,020 09/04/15 B BUY      13606                1.0000          0            599,020            599,020                 0
            37,149 09/04/15 S SELL     13607                1.0000          0             37,149             37,149                 0
           142,000 09/04/15 S SELL     13608                1.0000          0            142,000            142,000                 0
             3,953 09/04/15 S SELL     13609                1.0000          0              3,953              3,953                 0
  BROKER 0800102   MEMO
           335,474 09/04/15 S SELL     13610                1.0000          0            335,474            335,474                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
                 0 09/07/15 B BUY      13658                1.0000          0                  0                  0                 0
                 0 09/07/15 B BUY      13659                1.0000          0                  0                  0                 0
         4,206,400 09/08/15 B BUY       8114                1.0000          0          4,206,400          4,206,400                 0
         1,468,940 09/08/15 B BUY       8115                1.0000          0          1,468,940          1,468,940                 0
  BROKER 0800102   MEMO
         3,597,035 09/08/15 B BUY       8116                1.0000          0          3,597,035          3,597,035                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            35,578 09/08/15 B BUY      13687                1.0000          0             35,578             35,578                 0
            84,203 09/08/15 B BUY      13688                1.0000          0             84,203             84,203                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
         1,080,200 09/08/15 S SELL     13689                1.0000          0          1,080,200          1,080,200                 0
           462,000 09/08/15 B BUY      13690                1.0000          0            462,000            462,000                 0
  BROKER 0800102   MEMO
           333,377 09/08/15 B BUY      13691                1.0000          0            333,377            333,377                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,198,800 09/09/15 S SELL      8125                1.0000          0          2,198,800          2,198,800                 0
           242,800 09/09/15 S SELL      8126                1.0000          0            242,800            242,800                 0
  BROKER 0800102   MEMO
         5,840,366 09/09/15 S SELL      8131                1.0000          0          5,840,366          5,840,366                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           232,000 09/09/15 S SELL     13726                1.0000          0            232,000            232,000                 0
             3,953 09/09/15 S SELL     13727                1.0000          0              3,953              3,953                 0
           564,650 09/09/15 B BUY      13728                1.0000          0            564,650            564,650                 0
            17,336 09/09/15 S SELL     13729                1.0000          0             17,336             17,336                 0
  BROKER 0800102   MEMO
           315,270 09/09/15 B BUY      13736                1.0000          0            315,270            315,270                 0
            41,737 09/09/15 B BUY      13737                1.0000          0             41,737             41,737                 0
         1,192,987 09/09/15 B BUY      13738                1.0000          0          1,192,987          1,192,987                 0
           889,612 09/09/15 S SELL     13739                1.0000          0            889,612            889,612                 0
         2,494,509 09/10/15 B BUY       8138                1.0000          0          2,494,509          2,494,509                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           659,640 09/10/15 B BUY       8147                1.0000          0            659,640            659,640                 0
           324,745 09/10/15 B BUY       8148                1.0000          0            324,745            324,745                 0
            66,000 09/10/15 B BUY      13780                1.0000          0             66,000             66,000                 0
            37,148 09/10/15 B BUY      13781                1.0000          0             37,148             37,148                 0
           169,395 09/10/15 S SELL     13782                1.0000          0            169,395            169,395                 0
             3,953 09/10/15 S SELL     13783                1.0000          0              3,953              3,953                 0
  BROKER 0800102   MEMO
         2,347,405 09/10/15 S SELL     13784                1.0000          0          2,347,405          2,347,405                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             1,821 09/11/15 S SELL      8160                1.0000          0              1,821              1,821                 0
            49,062 09/11/15 S SELL      8161                1.0000          0             49,062             49,062                 0
         1,013,360 09/11/15 B BUY       8162                1.0000          0          1,013,360          1,013,360                 0
  BROKER 0800102   MEMO
           958,949 09/11/15 S SELL      8164                1.0000          0            958,949            958,949                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            11,703 09/11/15 S SELL     13846                1.0000          0             11,703             11,703                 0
             4,776 09/11/15 S SELL     13847                1.0000          0              4,776              4,776                 0
           191,520 09/11/15 B BUY      13848                1.0000          0            191,520            191,520                 0
               480 09/11/15 S SELL     13849                1.0000          0                480                480                 0
            36,563 09/11/15 S SELL     13850                1.0000          0             36,563             36,563                 0
            19,199 09/11/15 S SELL     13851                1.0000          0             19,199             19,199                 0
           260,230 09/11/15 S SELL     13852                1.0000          0            260,230            260,230                 0
  BROKER 0800102   MEMO
         1,064,388 09/11/15 B BUY      13860                1.0000          0          1,064,388          1,064,388                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           367,235 09/14/15 S SELL      8176                1.0000          0            367,235            367,235                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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           611,362 09/14/15 S SELL      8177                1.0000          0            611,362            611,362                 0
             4,302 09/14/15 S SELL      8178                1.0000          0              4,302              4,302                 0
  BROKER 0800102   MEMO
           869,469 09/14/15 S SELL      8179                1.0000          0            869,469            869,469                 0
            14,374 09/14/15 S SELL     13881                1.0000          0             14,374             14,374                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             1,105 09/14/15 S SELL     13918                1.0000          0              1,105              1,105                 0
           154,788 09/14/15 B BUY      13919                1.0000          0            154,788            154,788                 0
             1,219 09/14/15 S SELL     13920                1.0000          0              1,219              1,219                 0
             6,688 09/14/15 B BUY      13921                1.0000          0              6,688              6,688                 0
           146,000 09/14/15 S SELL     13922                1.0000          0            146,000            146,000                 0
         2,485,600 09/15/15 B BUY       8188                1.0000          0          2,485,600          2,485,600                 0
           373,305 09/15/15 B BUY       8189                1.0000          0            373,305            373,305                 0
  BROKER 0800102   MEMO
         1,113,246 09/15/15 B BUY       8191                1.0000          0          1,113,246          1,113,246                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            30,094 09/15/15 B BUY      13950                1.0000          0             30,094             30,094                 0
           282,000 09/15/15 B BUY      13951                1.0000          0            282,000            282,000                 0
            75,563 09/15/15 B BUY      13952                1.0000          0             75,563             75,563                 0
           638,300 09/15/15 S SELL     13953                1.0000          0            638,300            638,300                 0
  BROKER 0800102   MEMO
           385,872 09/15/15 B BUY      13954                1.0000          0            385,872            385,872                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,720,800 09/16/15 B BUY       8199                1.0000          0          1,720,800          1,720,800                 0
           758,750 09/16/15 B BUY       8200                1.0000          0            758,750            758,750                 0
  BROKER 0800102   MEMO
         2,980,069 09/16/15 S SELL      8201                1.0000          0          2,980,069          2,980,069                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            10,031 09/16/15 B BUY      13989                1.0000          0             10,031             10,031                 0
           202,000 09/16/15 B BUY      13990                1.0000          0            202,000            202,000                 0
             7,313 09/16/15 B BUY      13991                1.0000          0              7,313              7,313                 0
           441,900 09/16/15 S SELL     13992                1.0000          0            441,900            441,900                 0
  BROKER 0800102   MEMO
            33,223 09/16/15 B BUY      13993                1.0000          0             33,223             33,223                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            12,140 09/17/15 B BUY       8210                1.0000          0             12,140             12,140                 0
         1,032,480 09/17/15 S SELL      8211                1.0000          0          1,032,480          1,032,480                 0
  BROKER 0800102   MEMO
         2,866,328 09/17/15 S SELL      8212                1.0000          0          2,866,328          2,866,328                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           265,140 09/17/15 B BUY      14028                1.0000          0            265,140            265,140                 0
            95,063 09/17/15 S SELL     14029                1.0000          0             95,063             95,063                 0
            10,000 09/17/15 B BUY      14030                1.0000          0             10,000             10,000                 0
            48,484 09/17/15 S SELL     14031                1.0000          0             48,484             48,484                 0
  BROKER 0800102   MEMO
           361,051 09/17/15 S SELL     14032                1.0000          0            361,051            361,051                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
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         2,542,960 09/18/15 S SELL      8221                1.0000          0          2,542,960          2,542,960                 0
         1,326,295 09/18/15 S SELL      8222                1.0000          0          1,326,295          1,326,295                 0
  BROKER 0800102   MEMO
         1,103,243 09/18/15 B BUY       8223                1.0000          0          1,103,243          1,103,243                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            11,703 09/18/15 S SELL     14067                1.0000          0             11,703             11,703                 0
           192,000 09/18/15 S SELL     14068                1.0000          0            192,000            192,000                 0
            46,313 09/18/15 S SELL     14069                1.0000          0             46,313             46,313                 0
           653,030 09/18/15 B BUY      14070                1.0000          0            653,030            653,030                 0
  BROKER 0800102   MEMO
           587,254 09/18/15 S SELL     14071                1.0000          0            587,254            587,254                 0
         4,081,285 09/21/15 B BUY       8230                1.0000          0          4,081,285          4,081,285                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            66,770 09/21/15 S SELL      8233                1.0000          0             66,770             66,770                 0
         1,195,000 09/21/15 B BUY       8234                1.0000          0          1,195,000          1,195,000                 0
  BROKER 0800102   MEMO
         1,125,174 09/21/15 B BUY      14084                1.0000          0          1,125,174          1,125,174                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            47,531 09/21/15 B BUY      14109                1.0000          0             47,531             47,531                 0
           304,420 09/21/15 S SELL     14110                1.0000          0            304,420            304,420                 0
            48,000 09/21/15 S SELL     14111                1.0000          0             48,000             48,000                 0
            15,047 09/21/15 B BUY      14112                1.0000          0             15,047             15,047                 0
  BROKER 0800102   MEMO
             2,455 09/21/15 S SELL     14114                1.0000          0              2,455              2,455                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,195,790 09/22/15 S SELL      8245                1.0000          0          1,195,790          1,195,790                 0
         2,963,600 09/22/15 S SELL      8246                1.0000          0          2,963,600          2,963,600                 0
  BROKER 0800102   MEMO
         1,392,432 09/22/15 S SELL      8248                1.0000          0          1,392,432          1,392,432                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            23,406 09/22/15 S SELL     14136                1.0000          0             23,406             23,406                 0
           412,000 09/22/15 S SELL     14137                1.0000          0            412,000            412,000                 0
            58,500 09/22/15 S SELL     14138                1.0000          0             58,500             58,500                 0
           761,050 09/22/15 B BUY      14139                1.0000          0            761,050            761,050                 0
  BROKER 0800102   MEMO
           136,676 09/22/15 S SELL     14140                1.0000          0            136,676            136,676                 0
                 1 09/23/15 O SHORT     4770                1.0000          0                  1                  1                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           218,520 09/23/15 S SELL      8256                1.0000          0            218,520            218,520                 0
           334,600 09/23/15 S SELL      8257                1.0000          0            334,600            334,600                 0
  BROKER 0800102   MEMO
         4,628,586 09/23/15 B BUY       8258                1.0000          0          4,628,586          4,628,586                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           102,000 09/23/15 S SELL     14166                1.0000          0            102,000            102,000                 0
             9,750 09/23/15 B BUY      14167                1.0000          0              9,750              9,750                 0
            85,925 09/23/15 B BUY      14168                1.0000          0             85,925             85,925                 0
  BROKER 0800102   MEMO
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           248,144 09/23/15 B BUY      14169                1.0000          0            248,144            248,144                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           127,470 09/24/15 S SELL      8267                1.0000          0            127,470            127,470                 0
           936,880 09/24/15 S SELL      8268                1.0000          0            936,880            936,880                 0
  BROKER 0800102   MEMO
           683,647 09/24/15 B BUY       8270                1.0000          0            683,647            683,647                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            10,031 09/24/15 S SELL     14204                1.0000          0             10,031             10,031                 0
            48,000 09/24/15 S SELL     14205                1.0000          0             48,000             48,000                 0
           240,590 09/24/15 B BUY      14206                1.0000          0            240,590            240,590                 0
            14,625 09/24/15 S SELL     14207                1.0000          0             14,625             14,625                 0
  BROKER 0800102   MEMO
           147,464 09/24/15 B BUY      14215                1.0000          0            147,464            147,464                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            38,240 09/25/15 B BUY       8280                1.0000          0             38,240             38,240                 0
           473,460 09/25/15 B BUY       8281                1.0000          0            473,460            473,460                 0
  BROKER 0800102   MEMO
         1,021,231 09/25/15 B BUY       8282                1.0000          0          1,021,231          1,021,231                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             4,062 09/25/15 B BUY      14255                1.0000          0              4,062              4,062                 0
           332,000 09/25/15 S SELL     14256                1.0000          0            332,000            332,000                 0
             7,740 09/25/15 S SELL     14257                1.0000          0              7,740              7,740                 0
            24,375 09/25/15 B BUY      14258                1.0000          0             24,375             24,375                 0
  BROKER 0800102   MEMO
           733,369 09/25/15 B BUY      14259                1.0000          0            733,369            733,369                 0
            96,717 09/25/15 S SELL     14260                1.0000          0             96,717             96,717                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,022,795 09/28/15 S SELL      8292                1.0000          0          1,022,795          1,022,795                 0
         4,502,760 09/28/15 S SELL      8293                1.0000          0          4,502,760          4,502,760                 0
  BROKER 0800102   MEMO
           576,226 09/28/15 S SELL      8294                1.0000          0            576,226            576,226                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            43,875 09/28/15 S SELL     14301                1.0000          0             43,875             43,875                 0
           594,000 09/28/15 S SELL     14302                1.0000          0            594,000            594,000                 0
           911,385 09/28/15 B BUY      14303                1.0000          0            911,385            911,385                 0
             4,875 09/28/15 S SELL     14304                1.0000          0              4,875              4,875                 0
  BROKER 0800102   MEMO
           676,920 09/28/15 S SELL     14305                1.0000          0            676,920            676,920                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            69,805 09/29/15 S SELL      8304                1.0000          0             69,805             69,805                 0
           229,440 09/29/15 B BUY       8305                1.0000          0            229,440            229,440                 0
  BROKER 0800102   MEMO
         5,970,517 09/29/15 B BUY       8306                1.0000          0          5,970,517          5,970,517                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            46,440 09/29/15 S SELL     14337                1.0000          0             46,440             46,440                 0
             5,687 09/29/15 S SELL     14338                1.0000          0              5,687              5,687                 0
            32,906 09/29/15 S SELL     14339                1.0000          0             32,906             32,906                 0

  FD495                                                                                                                   PAGE     118
  SCHEDULE H (FORM 5500 - 4J-3)                         DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST                 C 31092
  SCHEDULE OF REPORTABLE TRANSACTIONS                                                                                    JUNE 30,2015
  SERIES OF TRANSACTIONS IN SAME SECURITY                             BASE CURRENCY:   USD                  THROUGH      JUNE 30,2016

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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           138,000 09/29/15 S SELL     14340                1.0000          0            138,000            138,000                 0
  BROKER 0800102   MEMO
            11,527 09/29/15 B BUY      14341                1.0000          0             11,527             11,527                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           962,095 09/30/15 B BUY       8314                1.0000          0            962,095            962,095                 0
         3,269,520 09/30/15 B BUY       8315                1.0000          0          3,269,520          3,269,520                 0
  BROKER 0800102   MEMO
           410,049 09/30/15 S SELL      8317                1.0000          0            410,049            410,049                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             3,250 09/30/15 B BUY      14366                1.0000          0              3,250              3,250                 0
           350,000 09/30/15 B BUY      14367                1.0000          0            350,000            350,000                 0
             4,875 09/30/15 B BUY      14368                1.0000          0              4,875              4,875                 0
           661,770 09/30/15 S SELL     14369                1.0000          0            661,770            661,770                 0
  BROKER 0800102   MEMO
         1,794,962 09/30/15 B BUY      14376                1.0000          0          1,794,962          1,794,962                 0
         4,475,529 10/01/15 S SELL      8325                1.0000          0          4,475,529          4,475,529                 0
           886,655 10/01/15 B BUY       8328                1.0000          0            886,655            886,655                 0
               404 10/01/15 S SELL      8330                1.0000          0                404                404                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           156,735 10/01/15 S SELL     14410                1.0000          0            156,735            156,735                 0
             2,438 10/01/15 B BUY      14411                1.0000          0              2,438              2,438                 0
            16,000 10/01/15 S SELL     14412                1.0000          0             16,000             16,000                 0
             1,625 10/01/15 B BUY      14413                1.0000          0              1,625              1,625                 0
  BROKER 0800102   MEMO
           896,657 10/01/15 S SELL     14414                1.0000          0            896,657            896,657                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           868,010 10/02/15 B BUY       8351                1.0000          0            868,010            868,010                 0
         2,514,280 10/02/15 B BUY       8352                1.0000          0          2,514,280          2,514,280                 0
  BROKER 0800102   MEMO
           777,190 10/02/15 S SELL      8353                1.0000          0            777,190            777,190                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            16,250 10/02/15 S SELL     14461                1.0000          0             16,250             16,250                 0
           342,000 10/02/15 B BUY      14462                1.0000          0            342,000            342,000                 0
            71,906 10/02/15 S SELL     14463                1.0000          0             71,906             71,906                 0
           508,905 10/02/15 S SELL     14464                1.0000          0            508,905            508,905                 0
  BROKER 0800102   MEMO
           103,654 10/02/15 S SELL     14465                1.0000          0            103,654            103,654                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,028,865 10/05/15 B BUY       8361                1.0000          0          1,028,865          1,028,865                 0
         3,020,960 10/05/15 B BUY       8362                1.0000          0          3,020,960          3,020,960                 0
  BROKER 0800102   MEMO
         3,469,761 10/05/15 S SELL      8363                1.0000          0          3,469,761          3,469,761                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           611,460 10/05/15 S SELL     14490                1.0000          0            611,460            611,460                 0
             7,312 10/05/15 B BUY      14491                1.0000          0              7,312              7,312                 0
           472,000 10/05/15 B BUY      14492                1.0000          0            472,000            472,000                 0
            46,313 10/05/15 B BUY      14493                1.0000          0             46,313             46,313                 0
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  BROKER 0800102   MEMO
           197,399 10/05/15 B BUY      14494                1.0000          0            197,399            197,399                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            27,315 10/06/15 B BUY       8372                1.0000          0             27,315             27,315                 0
           583,160 10/06/15 S SELL      8373                1.0000          0            583,160            583,160                 0
  BROKER 0800102   MEMO
         4,249,894 10/06/15 S SELL      8374                1.0000          0          4,249,894          4,249,894                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             2,437 10/06/15 S SELL     14525                1.0000          0              2,437              2,437                 0
           150,000 10/06/15 S SELL     14526                1.0000          0            150,000            150,000                 0
            13,406 10/06/15 S SELL     14527                1.0000          0             13,406             13,406                 0
           118,035 10/06/15 B BUY      14528                1.0000          0            118,035            118,035                 0
  BROKER 0800102   MEMO
         1,351,258 10/06/15 S SELL     14529                1.0000          0          1,351,258          1,351,258                 0
         1,260,697 10/07/15 S SELL      8385                1.0000          0          1,260,697          1,260,697                 0
           425,432 10/07/15 B BUY       8386                1.0000          0            425,432            425,432                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,778,160 10/07/15 B BUY       8389                1.0000          0          1,778,160          1,778,160                 0
           649,490 10/07/15 B BUY       8390                1.0000          0            649,490            649,490                 0
             4,875 10/07/15 B BUY      14560                1.0000          0              4,875              4,875                 0
           432,000 10/07/15 B BUY      14561                1.0000          0            432,000            432,000                 0
            28,031 10/07/15 B BUY      14562                1.0000          0             28,031             28,031                 0
           359,910 10/07/15 S SELL     14563                1.0000          0            359,910            359,910                 0
  BROKER 0800102   MEMO
           811,635 10/07/15 B BUY      14572                1.0000          0            811,635            811,635                 0
         1,451,908 10/07/15 B BUY      14573                1.0000          0          1,451,908          1,451,908                 0
         1,958,524 10/07/15 S SELL     14574                1.0000          0          1,958,524          1,958,524                 0
         3,116,434 10/07/15 S SELL     14577                1.0000          0          3,116,434          3,116,434                 0
           476,150 10/07/15 S SELL     14578                1.0000          0            476,150            476,150                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           443,110 10/08/15 B BUY       8401                1.0000          0            443,110            443,110                 0
         1,854,640 10/08/15 B BUY       8402                1.0000          0          1,854,640          1,854,640                 0
  BROKER 0800102   MEMO
         2,646,487 10/08/15 S SELL      8403                1.0000          0          2,646,487          2,646,487                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           375,390 10/08/15 S SELL     14621                1.0000          0            375,390            375,390                 0
            21,938 10/08/15 B BUY      14622                1.0000          0             21,938             21,938                 0
             1,625 10/08/15 B BUY      14623                1.0000          0              1,625              1,625                 0
           196,000 10/08/15 B BUY      14624                1.0000          0            196,000            196,000                 0
  BROKER 0800102   MEMO
           670,197 10/08/15 S SELL     14625                1.0000          0            670,197            670,197                 0
         2,419,007 10/09/15 S SELL      8412                1.0000          0          2,419,007          2,419,007                 0
           167,530 10/09/15 B BUY       8413                1.0000          0            167,530            167,530                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            15,480 10/09/15 S SELL     14664                1.0000          0             15,480             15,480                 0
             6,094 10/09/15 B BUY      14665                1.0000          0              6,094              6,094                 0
            36,000 10/09/15 B BUY      14666                1.0000          0             36,000             36,000                 0
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             1,625 10/09/15 B BUY      14667                1.0000          0              1,625              1,625                 0
  BROKER 0800102   MEMO
           669,070 10/09/15 B BUY      14668                1.0000          0            669,070            669,070                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           100,155 10/12/15 S SELL      8418                1.0000          0            100,155            100,155                 0
           334,600 10/12/15 B BUY       8419                1.0000          0            334,600            334,600                 0
            67,725 10/12/15 S SELL     14688                1.0000          0             67,725             67,725                 0
            23,156 10/12/15 S SELL     14689                1.0000          0             23,156             23,156                 0
             4,000 10/12/15 S SELL     14690                1.0000          0              4,000              4,000                 0
             2,438 10/12/15 S SELL     14691                1.0000          0              2,438              2,438                 0
         1,625,200 10/13/15 S SELL      8427                1.0000          0          1,625,200          1,625,200                 0
           652,525 10/13/15 S SELL      8428                1.0000          0            652,525            652,525                 0
  BROKER 0800102   MEMO
           340,423 10/13/15 S SELL      8429                1.0000          0            340,423            340,423                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           328,950 10/13/15 B BUY      14745                1.0000          0            328,950            328,950                 0
            13,406 10/13/15 S SELL     14746                1.0000          0             13,406             13,406                 0
           368,000 10/13/15 S SELL     14747                1.0000          0            368,000            368,000                 0
             3,250 10/13/15 S SELL     14748                1.0000          0              3,250              3,250                 0
  BROKER 0800102   MEMO
           581,518 10/13/15 S SELL     14749                1.0000          0            581,518            581,518                 0
         2,419,817 10/14/15 B BUY       8436                1.0000          0          2,419,817          2,419,817                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           946,440 10/14/15 S SELL      8439                1.0000          0            946,440            946,440                 0
            78,910 10/14/15 B BUY       8440                1.0000          0             78,910             78,910                 0
            64,594 10/14/15 S SELL     14793                1.0000          0             64,594             64,594                 0
           191,565 10/14/15 B BUY      14794                1.0000          0            191,565            191,565                 0
           244,000 10/14/15 S SELL     14795                1.0000          0            244,000            244,000                 0
            13,812 10/14/15 S SELL     14796                1.0000          0             13,812             13,812                 0
  BROKER 0800102   MEMO
         1,227,753 10/14/15 B BUY      14810                1.0000          0          1,227,753          1,227,753                 0
                 1 10/15/15 O SHORT     4772                1.0000          0                  1                  1                 0
           784,008 10/15/15 B BUY       8447                1.0000          0            784,008            784,008                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           871,045 10/15/15 B BUY       8450                1.0000          0            871,045            871,045                 0
         3,346,000 10/15/15 B BUY       8451                1.0000          0          3,346,000          3,346,000                 0
             8,937 10/15/15 B BUY      14844                1.0000          0              8,937              8,937                 0
           632,000 10/15/15 B BUY      14845                1.0000          0            632,000            632,000                 0
            46,313 10/15/15 B BUY      14846                1.0000          0             46,313             46,313                 0
           677,250 10/15/15 S SELL     14847                1.0000          0            677,250            677,250                 0
  BROKER 0800102   MEMO
           342,356 10/15/15 B BUY      14848                1.0000          0            342,356            342,356                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            15,175 10/16/15 S SELL      8461                1.0000          0             15,175             15,175                 0
           621,400 10/16/15 B BUY       8462                1.0000          0            621,400            621,400                 0
  BROKER 0800102   MEMO
         4,150,701 10/16/15 S SELL      8463                1.0000          0          4,150,701          4,150,701                 0
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           896,233 10/16/15 S SELL     14873                1.0000          0            896,233            896,233                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             3,250 10/16/15 B BUY      14888                1.0000          0              3,250              3,250                 0
           112,000 10/16/15 S SELL     14889                1.0000          0            112,000            112,000                 0
             9,750 10/16/15 B BUY      14890                1.0000          0              9,750              9,750                 0
           125,775 10/16/15 S SELL     14891                1.0000          0            125,775            125,775                 0
  BROKER 0800102   MEMO
           659,157 10/19/15 S SELL      8470                1.0000          0            659,157            659,157                 0
            27,775 10/19/15 S SELL      8473                1.0000          0             27,775             27,775                 0
            39,110 10/19/15 B BUY      14926                1.0000          0             39,110             39,110                 0
           497,125 10/19/15 S SELL     14927                1.0000          0            497,125            497,125                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           650,080 10/20/15 S SELL      8482                1.0000          0            650,080            650,080                 0
           154,785 10/20/15 S SELL      8483                1.0000          0            154,785            154,785                 0
  BROKER 0800102   MEMO
            33,962 10/20/15 B BUY       8484                1.0000          0             33,962             33,962                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             8,125 10/20/15 B BUY      14952                1.0000          0              8,125              8,125                 0
            74,000 10/20/15 S SELL     14953                1.0000          0             74,000             74,000                 0
           131,580 10/20/15 B BUY      14954                1.0000          0            131,580            131,580                 0
            36,563 10/20/15 B BUY      14955                1.0000          0             36,563             36,563                 0
  BROKER 0800102   MEMO
           472,147 10/20/15 S SELL     14962                1.0000          0            472,147            472,147                 0
           750,071 10/21/15 B BUY       8488                1.0000          0            750,071            750,071                 0
         1,232,635 10/21/15 S SELL      8492                1.0000          0          1,232,635          1,232,635                 0
            10,240 10/21/15 B BUY      14976                1.0000          0             10,240             10,240                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           234,135 10/21/15 B BUY      14995                1.0000          0            234,135            234,135                 0
            18,281 10/21/15 S SELL     14996                1.0000          0             18,281             18,281                 0
           334,000 10/21/15 S SELL     14997                1.0000          0            334,000            334,000                 0
             1,625 10/21/15 S SELL     14998                1.0000          0              1,625              1,625                 0
  BROKER 0800102   MEMO
         1,384,834 10/22/15 B BUY       8499                1.0000          0          1,384,834          1,384,834                 0
         4,861,655 10/22/15 B BUY       8503                1.0000          0          4,861,655          4,861,655                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           863,010 10/22/15 S SELL     15025                1.0000          0            863,010            863,010                 0
             9,750 10/22/15 S SELL     15026                1.0000          0              9,750              9,750                 0
           290,000 10/22/15 B BUY      15027                1.0000          0            290,000            290,000                 0
             5,687 10/22/15 S SELL     15028                1.0000          0              5,687              5,687                 0
  BROKER 0800102   MEMO
         1,003,244 10/22/15 S SELL     15029                1.0000          0          1,003,244          1,003,244                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           564,510 10/23/15 B BUY       8517                1.0000          0            564,510            564,510                 0
         1,233,240 10/23/15 B BUY       8518                1.0000          0          1,233,240          1,233,240                 0
  BROKER 0800102   MEMO
         5,168,602 10/23/15 S SELL      8519                1.0000          0          5,168,602          5,168,602                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
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           128,000 10/23/15 B BUY      15066                1.0000          0            128,000            128,000                 0
             8,125 10/23/15 B BUY      15067                1.0000          0              8,125              8,125                 0
           249,615 10/23/15 S SELL     15068                1.0000          0            249,615            249,615                 0
            52,406 10/23/15 B BUY      15069                1.0000          0             52,406             52,406                 0
  BROKER 0800102   MEMO
            28,624 10/23/15 S SELL     15070                1.0000          0             28,624             28,624                 0
         1,949,479 10/26/15 S SELL      8522                1.0000          0          1,949,479          1,949,479                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           236,730 10/26/15 S SELL      8528                1.0000          0            236,730            236,730                 0
           353,720 10/26/15 S SELL      8529                1.0000          0            353,720            353,720                 0
           130,000 10/26/15 S SELL     15095                1.0000          0            130,000            130,000                 0
            71,595 10/26/15 B BUY      15096                1.0000          0             71,595             71,595                 0
            12,188 10/26/15 S SELL     15097                1.0000          0             12,188             12,188                 0
  BROKER 0800102   MEMO
         1,197,464 10/26/15 S SELL     15098                1.0000          0          1,197,464          1,197,464                 0
           758,856 10/27/15 B BUY       8533                1.0000          0            758,856            758,856                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           473,460 10/27/15 S SELL      8540                1.0000          0            473,460            473,460                 0
           181,640 10/27/15 S SELL      8541                1.0000          0            181,640            181,640                 0
             4,138 10/27/15 S SELL     15139                1.0000          0              4,138              4,138                 0
           260,000 10/27/15 S SELL     15140                1.0000          0            260,000            260,000                 0
            31,234 10/27/15 S SELL     15141                1.0000          0             31,234             31,234                 0
            32,505 10/27/15 B BUY      15142                1.0000          0             32,505             32,505                 0
  BROKER 0800102   MEMO
           168,707 10/27/15 S SELL     15143                1.0000          0            168,707            168,707                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,303,960 10/28/15 B BUY       8547                1.0000          0          2,303,960          2,303,960                 0
           345,990 10/28/15 B BUY       8548                1.0000          0            345,990            345,990                 0
           676,000 10/28/15 B BUY      15168                1.0000          0            676,000            676,000                 0
           548,275 10/28/15 S SELL     15169                1.0000          0            548,275            548,275                 0
           143,400 10/29/15 S SELL      8561                1.0000          0            143,400            143,400                 0
           382,410 10/29/15 S SELL      8562                1.0000          0            382,410            382,410                 0
  BROKER 0800102   MEMO
         2,850,336 10/29/15 S SELL      8563                1.0000          0          2,850,336          2,850,336                 0
           724,277 10/29/15 B BUY       8564                1.0000          0            724,277            724,277                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           296,000 10/29/15 S SELL     15201                1.0000          0            296,000            296,000                 0
            34,125 10/29/15 B BUY      15202                1.0000          0             34,125             34,125                 0
  BROKER 0800102   MEMO
           713,538 10/29/15 S SELL     15209                1.0000          0            713,538            713,538                 0
           891,094 10/29/15 B BUY      15210                1.0000          0            891,094            891,094                 0
            32,640 10/30/15 S SELL      1396                1.0000          0             32,640             32,640                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           112,295 10/30/15 S SELL      8575                1.0000          0            112,295            112,295                 0
           889,080 10/30/15 S SELL      8576                1.0000          0            889,080            889,080                 0
  BROKER 0800102   MEMO
           612,746 10/30/15 B BUY       8577                1.0000          0            612,746            612,746                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           211,575 10/30/15 B BUY      15235                1.0000          0            211,575            211,575                 0
            52,000 10/30/15 S SELL     15236                1.0000          0             52,000             52,000                 0
  BROKER 0800102   MEMO
           207,360 10/30/15 B BUY      15237                1.0000          0            207,360            207,360                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           470,425 11/02/15 B BUY       8588                1.0000          0            470,425            470,425                 0
         2,074,520 11/02/15 B BUY       8589                1.0000          0          2,074,520          2,074,520                 0
  BROKER 0800102   MEMO
         1,402,699 11/02/15 B BUY       8590                1.0000          0          1,402,699          1,402,699                 0
                77 11/02/15 S SELL      8604                1.0000          0                 77                 77                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           442,000 11/02/15 B BUY      15266                1.0000          0            442,000            442,000                 0
           493,675 11/02/15 S SELL     15267                1.0000          0            493,675            493,675                 0
  BROKER 0800102   MEMO
           481,277 11/02/15 S SELL     15268                1.0000          0            481,277            481,277                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            12,140 11/03/15 B BUY       8616                1.0000          0             12,140             12,140                 0
           717,000 11/03/15 B BUY       8617                1.0000          0            717,000            717,000                 0
  BROKER 0800102   MEMO
         2,628,594 11/03/15 S SELL      8618                1.0000          0          2,628,594          2,628,594                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           150,000 11/03/15 B BUY      15301                1.0000          0            150,000            150,000                 0
           170,625 11/03/15 S SELL     15302                1.0000          0            170,625            170,625                 0
  BROKER 0800102   MEMO
           509,876 11/03/15 S SELL     15307                1.0000          0            509,876            509,876                 0
           814,619 11/04/15 S SELL      8623                1.0000          0            814,619            814,619                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           783,920 11/04/15 S SELL      8628                1.0000          0            783,920            783,920                 0
           315,640 11/04/15 S SELL      8629                1.0000          0            315,640            315,640                 0
           186,550 11/04/15 B BUY      15338                1.0000          0            186,550            186,550                 0
            38,000 11/04/15 S SELL     15341                1.0000          0             38,000             38,000                 0
  BROKER 0800102   MEMO
           101,710 11/04/15 B BUY      15348                1.0000          0            101,710            101,710                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            66,920 11/05/15 S SELL      8640                1.0000          0             66,920             66,920                 0
            75,875 11/05/15 S SELL      8641                1.0000          0             75,875             75,875                 0
  BROKER 0800102   MEMO
         1,142,366 11/05/15 B BUY       8646                1.0000          0          1,142,366          1,142,366                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            15,925 11/05/15 B BUY      15367                1.0000          0             15,925             15,925                 0
            24,000 11/05/15 B BUY      15370                1.0000          0             24,000             24,000                 0
  BROKER 0800102   MEMO
           101,627 11/05/15 B BUY      15379                1.0000          0            101,627            101,627                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            28,680 11/06/15 S SELL      8652                1.0000          0             28,680             28,680                 0
           261,010 11/06/15 S SELL      8653                1.0000          0            261,010            261,010                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
  BROKER 0800102   MEMO
           272,159 11/06/15 B BUY       8655                1.0000          0            272,159            272,159                 0
           684,176 11/06/15 S SELL     15397                1.0000          0            684,176            684,176                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             6,825 11/06/15 B BUY      15400                1.0000          0              6,825              6,825                 0
           232,000 11/06/15 B BUY      15403                1.0000          0            232,000            232,000                 0
         1,988,480 11/09/15 S SELL      8667                1.0000          0          1,988,480          1,988,480                 0
           552,370 11/09/15 S SELL      8668                1.0000          0            552,370            552,370                 0
  BROKER 0800102   MEMO
           255,849 11/09/15 B BUY       8671                1.0000          0            255,849            255,849                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           473,200 11/09/15 B BUY      15444                1.0000          0            473,200            473,200                 0
           368,000 11/09/15 S SELL     15447                1.0000          0            368,000            368,000                 0
  BROKER 0800102   MEMO
           726,416 11/09/15 S SELL     15458                1.0000          0            726,416            726,416                 0
           469,805 11/10/15 B BUY       8680                1.0000          0            469,805            469,805                 0
         2,663,548 11/10/15 B BUY       8681                1.0000          0          2,663,548          2,663,548                 0
         1,444,243 11/10/15 S SELL     15463                1.0000          0          1,444,243          1,444,243                 0
            13,700 11/10/15 B BUY      15487                1.0000          0             13,700             13,700                 0
           869,960 11/11/15 S SELL      8689                1.0000          0            869,960            869,960                 0
           279,220 11/11/15 B BUY       8690                1.0000          0            279,220            279,220                 0
           246,000 11/11/15 S SELL     15504                1.0000          0            246,000            246,000                 0
           207,025 11/11/15 B BUY      15511                1.0000          0            207,025            207,025                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,715,040 11/12/15 S SELL      8698                1.0000          0          2,715,040          2,715,040                 0
           676,805 11/12/15 S SELL      8699                1.0000          0            676,805            676,805                 0
  BROKER 0800102   MEMO
           418,801 11/12/15 S SELL      8702                1.0000          0            418,801            418,801                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           646,100 11/12/15 B BUY      15539                1.0000          0            646,100            646,100                 0
           432,000 11/12/15 S SELL     15542                1.0000          0            432,000            432,000                 0
             6,707 11/12/15 S SELL     15545                1.0000          0              6,707              6,707                 0
  BROKER 0800102   MEMO
           752,204 11/12/15 S SELL     15554                1.0000          0            752,204            752,204                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,103,200 11/13/15 S SELL      8710                1.0000          0          2,103,200          2,103,200                 0
           461,320 11/13/15 S SELL      8711                1.0000          0            461,320            461,320                 0
  BROKER 0800102   MEMO
         3,614,110 11/13/15 B BUY       8714                1.0000          0          3,614,110          3,614,110                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           500,500 11/13/15 B BUY      15577                1.0000          0            500,500            500,500                 0
           202,000 11/13/15 S SELL     15580                1.0000          0            202,000            202,000                 0
            56,109 11/13/15 B BUY      15583                1.0000          0             56,109             56,109                 0
  BROKER 0800102   MEMO
           499,620 11/13/15 B BUY      15592                1.0000          0            499,620            499,620                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,810,640 11/16/15 B BUY       8719                1.0000          0          2,810,640          2,810,640                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
           664,665 11/16/15 B BUY       8720                1.0000          0            664,665            664,665                 0
  BROKER 0800102   MEMO
               831 11/16/15 S SELL      8727                1.0000          0                831                831                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           668,850 11/16/15 S SELL     15612                1.0000          0            668,850            668,850                 0
           194,000 11/16/15 B BUY      15615                1.0000          0            194,000            194,000                 0
            24,047 11/16/15 B BUY      15618                1.0000          0             24,047             24,047                 0
  BROKER 0800102   MEMO
         1,232,125 11/16/15 B BUY      15627                1.0000          0          1,232,125          1,232,125                 0
           983,368 11/16/15 B BUY      15628                1.0000          0            983,368            983,368                 0
            74,359 11/16/15 S SELL     15631                1.0000          0             74,359             74,359                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            95,600 11/17/15 B BUY       8736                1.0000          0             95,600             95,600                 0
           127,470 11/17/15 B BUY       8737                1.0000          0            127,470            127,470                 0
  BROKER 0800102   MEMO
           411,053 11/17/15 S SELL      8740                1.0000          0            411,053            411,053                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            22,750 11/17/15 S SELL     15673                1.0000          0             22,750             22,750                 0
            34,000 11/17/15 S SELL     15676                1.0000          0             34,000             34,000                 0
            10,688 11/17/15 B BUY      15679                1.0000          0             10,688             10,688                 0
  BROKER 0800102   MEMO
           503,105 11/17/15 B BUY      15690                1.0000          0            503,105            503,105                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,934,920 11/18/15 B BUY       8747                1.0000          0          2,934,920          2,934,920                 0
           537,195 11/18/15 B BUY       8748                1.0000          0            537,195            537,195                 0
           248,636 11/18/15 S SELL      8751                1.0000          0            248,636            248,636                 0
           698,425 11/18/15 S SELL     15712                1.0000          0            698,425            698,425                 0
           388,000 11/18/15 B BUY      15715                1.0000          0            388,000            388,000                 0
            13,359 11/18/15 S SELL     15718                1.0000          0             13,359             13,359                 0
           481,142 11/18/15 S SELL     15727                1.0000          0            481,142            481,142                 0
            47,800 11/19/15 S SELL      8758                1.0000          0             47,800             47,800                 0
           261,010 11/19/15 B BUY       8759                1.0000          0            261,010            261,010                 0
  BROKER 0800102   MEMO
         3,589,585 11/19/15 S SELL      8762                1.0000          0          3,589,585          3,589,585                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            11,375 11/19/15 B BUY      15749                1.0000          0             11,375             11,375                 0
           134,000 11/19/15 S SELL     15752                1.0000          0            134,000            134,000                 0
            21,375 11/19/15 B BUY      15755                1.0000          0             21,375             21,375                 0
  BROKER 0800102   MEMO
           514,667 11/19/15 B BUY      15764                1.0000          0            514,667            514,667                 0
           166,925 11/20/15 S SELL      8770                1.0000          0            166,925            166,925                 0
           908,200 11/20/15 B BUY       8771                1.0000          0            908,200            908,200                 0
           348,077 11/20/15 S SELL      8774                1.0000          0            348,077            348,077                 0
           216,125 11/20/15 S SELL     15785                1.0000          0            216,125            216,125                 0
            18,703 11/20/15 S SELL     15786                1.0000          0             18,703             18,703                 0
           184,000 11/20/15 B BUY      15793                1.0000          0            184,000            184,000                 0
           221,027 11/20/15 S SELL     15802                1.0000          0            221,027            221,027                 0
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           430,200 11/23/15 S SELL      8782                1.0000          0            430,200            430,200                 0
           330,815 11/23/15 S SELL      8783                1.0000          0            330,815            330,815                 0
           708,269 11/23/15 S SELL      8786                1.0000          0            708,269            708,269                 0
            24,047 11/23/15 B BUY      15827                1.0000          0             24,047             24,047                 0
           102,375 11/23/15 B BUY      15828                1.0000          0            102,375            102,375                 0
           128,000 11/23/15 B BUY      15829                1.0000          0            128,000            128,000                 0
             4,844 11/23/15 B BUY      15840                1.0000          0              4,844              4,844                 0
           128,647 11/23/15 B BUY      15841                1.0000          0            128,647            128,647                 0
           841,337 11/24/15 B BUY       8789                1.0000          0            841,337            841,337                 0
            75,115 11/24/15 B BUY       8794                1.0000          0             75,115             75,115                 0
           272,649 11/24/15 S SELL     15861                1.0000          0            272,649            272,649                 0
           156,656 11/24/15 B BUY      15862                1.0000          0            156,656            156,656                 0
           118,365 11/25/15 B BUY       8803                1.0000          0            118,365            118,365                 0
           325,040 11/25/15 B BUY       8805                1.0000          0            325,040            325,040                 0
            79,915 11/25/15 S SELL      8811                1.0000          0             79,915             79,915                 0
            77,350 11/25/15 S SELL     15902                1.0000          0             77,350             77,350                 0
             5,344 11/25/15 B BUY      15903                1.0000          0              5,344              5,344                 0
           200,000 11/25/15 B BUY      15908                1.0000          0            200,000            200,000                 0
           142,178 11/25/15 S SELL     15945                1.0000          0            142,178            142,178                 0
             6,070 11/27/15 B BUY       8822                1.0000          0              6,070              6,070                 0
           172,080 11/27/15 B BUY       8823                1.0000          0            172,080            172,080                 0
           489,273 11/27/15 S SELL      8826                1.0000          0            489,273            489,273                 0
            40,950 11/27/15 S SELL     15967                1.0000          0             40,950             40,950                 0
            18,703 11/27/15 B BUY      15974                1.0000          0             18,703             18,703                 0
            78,000 11/27/15 B BUY      15975                1.0000          0             78,000             78,000                 0
           480,196 11/27/15 S SELL     15982                1.0000          0            480,196            480,196                 0
  BROKER 999       CONVERSION BROKER
               129 11/30/15 O COVER     4777                1.0000          0                129                129                 0
  BROKER 0800102   MEMO
           965,560 11/30/15 S SELL      8834                1.0000          0            965,560            965,560                 0
            33,385 11/30/15 S SELL      8835                1.0000          0             33,385             33,385                 0
            81,929 11/30/15 S SELL      8838                1.0000          0             81,929             81,929                 0
             8,613 11/30/15 B BUY       8841                1.0000          0              8,613              8,613                 0
            98,000 11/30/15 S SELL     16004                1.0000          0             98,000             98,000                 0
            10,688 11/30/15 S SELL     16007                1.0000          0             10,688             10,688                 0
           229,775 11/30/15 B BUY      16012                1.0000          0            229,775            229,775                 0
            93,760 11/30/15 B BUY      16019                1.0000          0             93,760             93,760                 0
         2,931,540 12/01/15 B BUY       8850                1.0000          0          2,931,540          2,931,540                 0
         2,806,679 12/01/15 B BUY       8855                1.0000          0          2,806,679          2,806,679                 0
               271 12/01/15 S SELL      8865                1.0000          0                271                271                 0
           205,103 12/01/15 S SELL     16041                1.0000          0            205,103            205,103                 0
             9,991 12/01/15 B BUY      16062                1.0000          0              9,991              9,991                 0
         2,832,000 12/02/15 S SELL      8885                1.0000          0          2,832,000          2,832,000                 0
         3,141,968 12/02/15 S SELL      8886                1.0000          0          3,141,968          3,141,968                 0
           369,881 12/02/15 B BUY      16091                1.0000          0            369,881            369,881                 0
           132,708 12/02/15 B BUY      16098                1.0000          0            132,708            132,708                 0
         3,414,020 12/03/15 S SELL      8896                1.0000          0          3,414,020          3,414,020                 0

  FD495                                                                                                                   PAGE     127
  SCHEDULE H (FORM 5500 - 4J-3)                         DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST                 C 31092
  SCHEDULE OF REPORTABLE TRANSACTIONS                                                                                    JUNE 30,2015
  SERIES OF TRANSACTIONS IN SAME SECURITY                             BASE CURRENCY:   USD                  THROUGH      JUNE 30,2016

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
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         2,315,424 12/03/15 B BUY       8897                1.0000          0          2,315,424          2,315,424                 0
           200,391 12/03/15 S SELL     16136                1.0000          0            200,391            200,391                 0
            83,461 12/03/15 S SELL     16137                1.0000          0             83,461             83,461                 0
           410,400 12/03/15 B BUY      16142                1.0000          0            410,400            410,400                 0
         3,390,034 12/03/15 S SELL     16149                1.0000          0          3,390,034          3,390,034                 0
         3,595,068 12/04/15 B BUY       8904                1.0000          0          3,595,068          3,595,068                 0
         4,326,360 12/04/15 B BUY       8905                1.0000          0          4,326,360          4,326,360                 0
         1,835,977 12/04/15 B BUY      16170                1.0000          0          1,835,977          1,835,977                 0
           178,060 12/04/15 S SELL     16171                1.0000          0            178,060            178,060                 0
           177,750 12/07/15 B BUY       1265                1.0000          0            177,750            177,750                 0
         4,296,482 12/07/15 S SELL      8916                1.0000          0          4,296,482          4,296,482                 0
         1,332,400 12/07/15 S SELL      8917                1.0000          0          1,332,400          1,332,400                 0
           185,151 12/07/15 B BUY      16208                1.0000          0            185,151            185,151                 0
           458,905 12/07/15 S SELL     16217                1.0000          0            458,905            458,905                 0
         3,610,580 12/08/15 S SELL      8927                1.0000          0          3,610,580          3,610,580                 0
         1,640,000 12/08/15 B BUY       8930                1.0000          0          1,640,000          1,640,000                 0
           418,553 12/08/15 B BUY      16236                1.0000          0            418,553            418,553                 0
           403,603 12/08/15 S SELL     16245                1.0000          0            403,603            403,603                 0
         1,966,400 12/09/15 S SELL      8940                1.0000          0          1,966,400          1,966,400                 0
         3,792,026 12/09/15 B BUY       8943                1.0000          0          3,792,026          3,792,026                 0
               765 12/09/15 S SELL      8946                1.0000          0                765                765                 0
           193,296 12/09/15 B BUY      16264                1.0000          0            193,296            193,296                 0
           216,595 12/09/15 S SELL     16283                1.0000          0            216,595            216,595                 0
           792,203 12/09/15 S SELL     16284                1.0000          0            792,203            792,203                 0
         2,739,901 12/09/15 B BUY      16285                1.0000          0          2,739,901          2,739,901                 0
           196,317 12/09/15 B BUY      16286                1.0000          0            196,317            196,317                 0
           688,320 12/10/15 B BUY       8956                1.0000          0            688,320            688,320                 0
         1,932,907 12/10/15 B BUY       8959                1.0000          0          1,932,907          1,932,907                 0
            27,066 12/10/15 S SELL     16312                1.0000          0             27,066             27,066                 0
            15,935 12/10/15 B BUY      16321                1.0000          0             15,935             15,935                 0
         5,578,540 12/11/15 S SELL      8966                1.0000          0          5,578,540          5,578,540                 0
           771,209 12/11/15 S SELL      8969                1.0000          0            771,209            771,209                 0
           633,344 12/11/15 B BUY      16340                1.0000          0            633,344            633,344                 0
           404,002 12/11/15 B BUY      16354                1.0000          0            404,002            404,002                 0
           968,897 12/14/15 B BUY       8985                1.0000          0            968,897            968,897                 0
         5,763,870 12/14/15 B BUY       8988                1.0000          0          5,763,870          5,763,870                 0
           408,513 12/14/15 S SELL     16371                1.0000          0            408,513            408,513                 0
           468,918 12/14/15 S SELL     16387                1.0000          0            468,918            468,918                 0
         3,028,618 12/15/15 B BUY       9003                1.0000          0          3,028,618          3,028,618                 0
           889,443 12/15/15 S SELL      9005                1.0000          0            889,443            889,443                 0
           270,719 12/15/15 S SELL     16431                1.0000          0            270,719            270,719                 0
           971,908 12/15/15 B BUY      16432                1.0000          0            971,908            971,908                 0
         3,296,347 12/16/15 S SELL      9012                1.0000          0          3,296,347          3,296,347                 0
         2,542,960 12/16/15 B BUY       9013                1.0000          0          2,542,960          2,542,960                 0
         1,908,360 12/16/15 B BUY       9014                1.0000          0          1,908,360          1,908,360                 0
           157,829 12/16/15 B BUY      16450                1.0000          0            157,829            157,829                 0
           284,620 12/16/15 S SELL     16453                1.0000          0            284,620            284,620                 0
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            61,453 12/16/15 S SELL     16458                1.0000          0             61,453             61,453                 0
            37,145 12/16/15 S SELL     16461                1.0000          0             37,145             37,145                 0
         4,719,084 12/17/15 S SELL      9019                1.0000          0          4,719,084          4,719,084                 0
         4,838,820 12/17/15 S SELL      9024                1.0000          0          4,838,820          4,838,820                 0
           252,138 12/17/15 S SELL     16483                1.0000          0            252,138            252,138                 0
           230,150 12/17/15 B BUY      16484                1.0000          0            230,150            230,150                 0
         4,988,017 12/18/15 B BUY       9037                1.0000          0          4,988,017          4,988,017                 0
         4,212,620 12/18/15 S SELL      9040                1.0000          0          4,212,620          4,212,620                 0
           366,528 12/18/15 B BUY      16529                1.0000          0            366,528            366,528                 0
           729,317 12/18/15 S SELL     16530                1.0000          0            729,317            729,317                 0
         2,567,080 12/21/15 B BUY       9047                1.0000          0          2,567,080          2,567,080                 0
         4,988,017 12/21/15 B BUY       9050                1.0000          0          4,988,017          4,988,017                 0
           534,271 12/21/15 S SELL     16547                1.0000          0            534,271            534,271                 0
         2,799,960 12/22/15 B BUY       9055                1.0000          0          2,799,960          2,799,960                 0
           260,010 12/22/15 S SELL     16599                1.0000          0            260,010            260,010                 0
         3,258,540 12/23/15 B BUY       9064                1.0000          0          3,258,540          3,258,540                 0
         6,290,616 12/23/15 S SELL      9065                1.0000          0          6,290,616          6,290,616                 0
           225,471 12/23/15 S SELL     16621                1.0000          0            225,471            225,471                 0
           858,960 12/23/15 B BUY      16622                1.0000          0            858,960            858,960                 0
           378,540 12/24/15 S SELL      9076                1.0000          0            378,540            378,540                 0
         3,464,573 12/24/15 S SELL      9077                1.0000          0          3,464,573          3,464,573                 0
           358,852 12/24/15 S SELL     16640                1.0000          0            358,852            358,852                 0
            39,911 12/24/15 B BUY      16641                1.0000          0             39,911             39,911                 0
            80,845 12/25/15 S SELL     16653                1.0000          0             80,845             80,845                 0
           480,540 12/28/15 S SELL      9080                1.0000          0            480,540            480,540                 0
           391,311 12/28/15 B BUY      16671                1.0000          0            391,311            391,311                 0
         3,326,700 12/29/15 B BUY       9087                1.0000          0          3,326,700          3,326,700                 0
           411,258 12/29/15 S SELL     16694                1.0000          0            411,258            411,258                 0
         2,331,400 12/30/15 S SELL      9096                1.0000          0          2,331,400          2,331,400                 0
         2,410,506 12/30/15 S SELL      9097                1.0000          0          2,410,506          2,410,506                 0
           317,824 12/30/15 B BUY      16720                1.0000          0            317,824            317,824                 0
            56,853 12/30/15 B BUY      16721                1.0000          0             56,853             56,853                 0
         3,091,020 12/31/15 S SELL      9108                1.0000          0          3,091,020          3,091,020                 0
         2,478,121 12/31/15 B BUY       9109                1.0000          0          2,478,121          2,478,121                 0
                 0 12/31/15 S SELL      9110                1.0000          0                  0                  0                 0
           225,616 12/31/15 B BUY      16745                1.0000          0            225,616            225,616                 0
           289,764 12/31/15 S SELL     16746                1.0000          0            289,764            289,764                 0
                 2 12/31/15 S SELL     16747                1.0000          0                  2                  2                 0
  BROKER
                 0 12/31/15 S RLOSS    16748                 .0000          0                  0                 (2)               (2)
  BROKER 0800102   MEMO
         4,126,900 01/04/16 S SELL      9120                1.0000          0          4,126,900          4,126,900                 0
         3,238,554 01/04/16 B BUY       9121                1.0000          0          3,238,554          3,238,554                 0
               473 01/04/16 S SELL      9123                1.0000          0                473                473                 0
           970,920 01/04/16 B BUY      16791                1.0000          0            970,920            970,920                 0
           125,513 01/04/16 S SELL     16792                1.0000          0            125,513            125,513                 0
                33 01/04/16 B BUY      16794                1.0000          0                 33                 33                 0
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           220,660 01/05/16 B BUY       9144                1.0000          0            220,660            220,660                 0
         4,248,721 01/05/16 B BUY       9145                1.0000          0          4,248,721          4,248,721                 0
           267,434 01/05/16 S SELL     16845                1.0000          0            267,434            267,434                 0
           314,038 01/05/16 B BUY      16846                1.0000          0            314,038            314,038                 0
         4,134,900 01/06/16 S SELL      9154                1.0000          0          4,134,900          4,134,900                 0
           200,306 01/06/16 S SELL      9155                1.0000          0            200,306            200,306                 0
           360,598 01/06/16 B BUY      16874                1.0000          0            360,598            360,598                 0
           247,000 01/06/16 B BUY      16875                1.0000          0            247,000            247,000                 0
         6,885,880 01/07/16 S SELL      9162                1.0000          0          6,885,880          6,885,880                 0
         4,324,232 01/07/16 B BUY       9163                1.0000          0          4,324,232          4,324,232                 0
         1,173,580 01/07/16 B BUY      16903                1.0000          0          1,173,580          1,173,580                 0
           238,387 01/07/16 B BUY      16904                1.0000          0            238,387            238,387                 0
         3,156,260 01/08/16 S SELL      9172                1.0000          0          3,156,260          3,156,260                 0
         7,209,579 01/08/16 B BUY       9175                1.0000          0          7,209,579          7,209,579                 0
            56,744 01/08/16 S SELL     16934                1.0000          0             56,744             56,744                 0
           169,240 01/08/16 S SELL     16935                1.0000          0            169,240            169,240                 0
           671,040 01/11/16 B BUY       9185                1.0000          0            671,040            671,040                 0
         3,179,773 01/11/16 B BUY       9186                1.0000          0          3,179,773          3,179,773                 0
           417,574 01/11/16 B BUY      16964                1.0000          0            417,574            417,574                 0
           641,290 01/11/16 B BUY      16965                1.0000          0            641,290            641,290                 0
         1,441,420 01/12/16 B BUY       9193                1.0000          0          1,441,420          1,441,420                 0
           607,349 01/12/16 S SELL      9194                1.0000          0            607,349            607,349                 0
           130,474 01/12/16 S SELL     16994                1.0000          0            130,474            130,474                 0
           279,474 01/12/16 S SELL     16995                1.0000          0            279,474            279,474                 0
         5,525,700 01/13/16 S SELL      9205                1.0000          0          5,525,700          5,525,700                 0
         1,526,649 01/13/16 S SELL      9206                1.0000          0          1,526,649          1,526,649                 0
           793,718 01/13/16 S SELL      9211                1.0000          0            793,718            793,718                 0
           614,778 01/13/16 B BUY      17023                1.0000          0            614,778            614,778                 0
           669,304 01/13/16 B BUY      17024                1.0000          0            669,304            669,304                 0
           581,714 01/13/16 B BUY      17041                1.0000          0            581,714            581,714                 0
         4,301,080 01/14/16 B BUY       9218                1.0000          0          4,301,080          4,301,080                 0
         5,771,982 01/14/16 B BUY       9219                1.0000          0          5,771,982          5,771,982                 0
           500,198 01/14/16 S SELL     17064                1.0000          0            500,198            500,198                 0
         1,096,020 01/14/16 S SELL     17065                1.0000          0          1,096,020          1,096,020                 0
         7,066,800 01/15/16 S SELL      9228                1.0000          0          7,066,800          7,066,800                 0
         4,508,961 01/15/16 S SELL      9231                1.0000          0          4,508,961          4,508,961                 0
           766,575 01/15/16 B BUY      17091                1.0000          0            766,575            766,575                 0
         1,287,938 01/15/16 B BUY      17098                1.0000          0          1,287,938          1,287,938                 0
            58,995 01/18/16 S SELL     17126                1.0000          0             58,995             58,995                 0
           200,760 01/19/16 S SELL      9242                1.0000          0            200,760            200,760                 0
           825,840 01/19/16 B BUY       9243                1.0000          0            825,840            825,840                 0
         7,452,316 01/19/16 B BUY       9248                1.0000          0          7,452,316          7,452,316                 0
            22,470 01/19/16 B BUY      17154                1.0000          0             22,470             22,470                 0
            10,688 01/19/16 S SELL     17155                1.0000          0             10,688             10,688                 0
           273,125 01/19/16 S SELL     17156                1.0000          0            273,125            273,125                 0
           772,462 01/19/16 B BUY      17169                1.0000          0            772,462            772,462                 0
           686,032 01/20/16 S SELL      9259                1.0000          0            686,032            686,032                 0
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         1,720,800 01/20/16 S SELL      9261                1.0000          0          1,720,800          1,720,800                 0
         1,958,580 01/20/16 S SELL      9262                1.0000          0          1,958,580          1,958,580                 0
           207,004 01/20/16 B BUY      17192                1.0000          0            207,004            207,004                 0
           122,400 01/20/16 B BUY      17193                1.0000          0            122,400            122,400                 0
            82,828 01/20/16 B BUY      17194                1.0000          0             82,828             82,828                 0
           262,200 01/20/16 B BUY      17195                1.0000          0            262,200            262,200                 0
           290,529 01/20/16 S SELL     17212                1.0000          0            290,529            290,529                 0
           261,000 01/21/16 S SELL      1368                1.0000          0            261,000            261,000                 0
         1,213,700 01/21/16 B BUY       9271                1.0000          0          1,213,700          1,213,700                 0
         4,127,495 01/21/16 B BUY       9274                1.0000          0          4,127,495          4,127,495                 0
            47,208 01/21/16 S SELL     17246                1.0000          0             47,208             47,208                 0
           328,227 01/21/16 S SELL     17247                1.0000          0            328,227            328,227                 0
         6,034,580 01/22/16 B BUY       9283                1.0000          0          6,034,580          6,034,580                 0
         1,381,649 01/22/16 S SELL      9286                1.0000          0          1,381,649          1,381,649                 0
           122,760 01/22/16 B BUY       9288                1.0000          0            122,760            122,760                 0
           365,366 01/22/16 S SELL     17278                1.0000          0            365,366            365,366                 0
         1,389,806 01/22/16 S SELL     17279                1.0000          0          1,389,806          1,389,806                 0
         4,000,000 01/25/16 S SELL      9296                1.0000          0          4,000,000          4,000,000                 0
         6,511,850 01/25/16 S SELL      9299                1.0000          0          6,511,850          6,511,850                 0
         4,345,582 01/25/16 B BUY      17307                1.0000          0          4,345,582          4,345,582                 0
           277,688 01/25/16 S SELL     17310                1.0000          0            277,688            277,688                 0
         4,134,708 01/25/16 S SELL     17318                1.0000          0          4,134,708          4,134,708                 0
         4,245,253 01/26/16 B BUY       9306                1.0000          0          4,245,253          4,245,253                 0
         4,047,220 01/26/16 B BUY       9307                1.0000          0          4,047,220          4,047,220                 0
            62,602 01/26/16 B BUY      17338                1.0000          0             62,602             62,602                 0
           262,546 01/26/16 S SELL     17339                1.0000          0            262,546            262,546                 0
           120,000 01/26/16 S SELL     17340                1.0000          0            120,000            120,000                 0
           120,000 01/26/16 B BUY      17350                1.0000          0            120,000            120,000                 0
           292,950 01/27/16 B BUY       1384                1.0000          0            292,950            292,950                 0
         1,988,480 01/27/16 S SELL      9316                1.0000          0          1,988,480          1,988,480                 0
           647,280 01/27/16 S SELL      9317                1.0000          0            647,280            647,280                 0
         4,260,456 01/27/16 S SELL      9320                1.0000          0          4,260,456          4,260,456                 0
           141,440 01/27/16 B BUY      17368                1.0000          0            141,440            141,440                 0
             8,016 01/27/16 B BUY      17369                1.0000          0              8,016              8,016                 0
             1,143 01/27/16 S SELL     17370                1.0000          0              1,143              1,143                 0
           308,346 01/27/16 B BUY      17383                1.0000          0            308,346            308,346                 0
           847,840 01/28/16 B BUY       9327                1.0000          0            847,840            847,840                 0
         2,625,306 01/28/16 B BUY       9330                1.0000          0          2,625,306          2,625,306                 0
             6,404 01/28/16 S SELL     17410                1.0000          0              6,404              6,404                 0
           396,803 01/28/16 S SELL     17411                1.0000          0            396,803            396,803                 0
         6,229,240 01/29/16 B BUY       9337                1.0000          0          6,229,240          6,229,240                 0
         1,105,544 01/29/16 S SELL      9342                1.0000          0          1,105,544          1,105,544                 0
           323,522 01/29/16 S SELL     17443                1.0000          0            323,522            323,522                 0
           193,734 01/29/16 B BUY      17450                1.0000          0            193,734            193,734                 0
           109,940 02/01/16 B BUY       9351                1.0000          0            109,940            109,940                 0
            94,860 02/01/16 S SELL      9352                1.0000          0             94,860             94,860                 0
         6,228,301 02/01/16 S SELL      9357                1.0000          0          6,228,301          6,228,301                 0
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             4,780 02/01/16 B BUY       9378                1.0000          0              4,780              4,780                 0
               645 02/01/16 S SELL      9379                1.0000          0                645                645                 0
           188,587 02/01/16 S SELL     17456                1.0000          0            188,587            188,587                 0
               422 02/01/16 B BUY      17469                1.0000          0                422                422                 0
            42,674 02/01/16 B BUY      17519                1.0000          0             42,674             42,674                 0
               340 02/01/16 S SELL     17523                1.0000          0                340                340                 0
         5,311,020 02/02/16 S SELL      9390                1.0000          0          5,311,020          5,311,020                 0
           241,217 02/02/16 B BUY       9393                1.0000          0            241,217            241,217                 0
           269,341 02/02/16 B BUY      17550                1.0000          0            269,341            269,341                 0
           153,522 02/02/16 S SELL     17551                1.0000          0            153,522            153,522                 0
         1,714,020 02/03/16 B BUY       9400                1.0000          0          1,714,020          1,714,020                 0
         5,498,969 02/03/16 B BUY       9403                1.0000          0          5,498,969          5,498,969                 0
            33,999 02/03/16 S SELL     17577                1.0000          0             33,999             33,999                 0
            13,610 02/03/16 S SELL     17578                1.0000          0             13,610             13,610                 0
            94,900 02/04/16 B BUY       9410                1.0000          0             94,900             94,900                 0
         1,881,284 02/04/16 S SELL      9413                1.0000          0          1,881,284          1,881,284                 0
             7,330 02/04/16 S SELL     17604                1.0000          0              7,330              7,330                 0
           692,095 02/04/16 B BUY      17605                1.0000          0            692,095            692,095                 0
         4,546,640 02/05/16 S SELL      9420                1.0000          0          4,546,640          4,546,640                 0
           259,881 02/05/16 B BUY      17627                1.0000          0            259,881            259,881                 0
         2,227,480 02/08/16 S SELL      9431                1.0000          0          2,227,480          2,227,480                 0
         1,634,940 02/08/16 S SELL      9432                1.0000          0          1,634,940          1,634,940                 0
         4,259,070 02/08/16 B BUY       9437                1.0000          0          4,259,070          4,259,070                 0
           243,499 02/08/16 B BUY      17649                1.0000          0            243,499            243,499                 0
            42,586 02/08/16 S SELL     17650                1.0000          0             42,586             42,586                 0
         1,350,940 02/09/16 S SELL      9444                1.0000          0          1,350,940          1,350,940                 0
         4,055,264 02/09/16 B BUY       9447                1.0000          0          4,055,264          4,055,264                 0
           480,203 02/09/16 B BUY      17671                1.0000          0            480,203            480,203                 0
            46,562 02/09/16 B BUY      17674                1.0000          0             46,562             46,562                 0
           221,520 02/10/16 S SELL      9454                1.0000          0            221,520            221,520                 0
         1,688,661 02/10/16 B BUY       9457                1.0000          0          1,688,661          1,688,661                 0
            49,388 02/10/16 B BUY      17690                1.0000          0             49,388             49,388                 0
           718,202 02/10/16 B BUY      17697                1.0000          0            718,202            718,202                 0
         3,316,440 02/11/16 B BUY       9466                1.0000          0          3,316,440          3,316,440                 0
         6,632,880 02/11/16 S SELL      9469                1.0000          0          6,632,880          6,632,880                 0
           389,366 02/11/16 B BUY       9470                1.0000          0            389,366            389,366                 0
           347,254 02/11/16 B BUY      17718                1.0000          0            347,254            347,254                 0
           100,306 02/11/16 B BUY      17719                1.0000          0            100,306            100,306                 0
         4,670,920 02/12/16 B BUY       9477                1.0000          0          4,670,920          4,670,920                 0
         3,421,590 02/12/16 B BUY       9480                1.0000          0          3,421,590          3,421,590                 0
           556,046 02/12/16 S SELL     17749                1.0000          0            556,046            556,046                 0
           501,735 02/12/16 B BUY      17750                1.0000          0            501,735            501,735                 0
            26,278 02/15/16 B BUY      17770                1.0000          0             26,278             26,278                 0
         4,701,400 02/16/16 B BUY       9489                1.0000          0          4,701,400          4,701,400                 0
         5,026,037 02/16/16 S SELL      9490                1.0000          0          5,026,037          5,026,037                 0
           492,101 02/16/16 S SELL     17808                1.0000          0            492,101            492,101                 0
           312,791 02/16/16 S SELL     17809                1.0000          0            312,791            312,791                 0
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         4,652,580 02/17/16 B BUY       9497                1.0000          0          4,652,580          4,652,580                 0
         4,911,275 02/17/16 S SELL      9502                1.0000          0          4,911,275          4,911,275                 0
           461,419 02/17/16 S SELL     17835                1.0000          0            461,419            461,419                 0
           453,976 02/17/16 B BUY      17836                1.0000          0            453,976            453,976                 0
           583,160 02/18/16 S SELL      9509                1.0000          0            583,160            583,160                 0
           418,500 02/18/16 S SELL      9510                1.0000          0            418,500            418,500                 0
         4,942,663 02/18/16 S SELL      9513                1.0000          0          4,942,663          4,942,663                 0
            70,455 02/18/16 B BUY      17858                1.0000          0             70,455             70,455                 0
            82,828 02/18/16 B BUY      17859                1.0000          0             82,828             82,828                 0
            51,413 02/18/16 S SELL     17860                1.0000          0             51,413             51,413                 0
           439,430 02/18/16 B BUY      17873                1.0000          0            439,430            439,430                 0
           200,760 02/19/16 S SELL      9520                1.0000          0            200,760            200,760                 0
           156,240 02/19/16 S SELL      9521                1.0000          0            156,240            156,240                 0
           923,583 02/19/16 B BUY       9524                1.0000          0            923,583            923,583                 0
            24,255 02/19/16 B BUY      17891                1.0000          0             24,255             24,255                 0
             2,672 02/19/16 S SELL     17892                1.0000          0              2,672              2,672                 0
            18,280 02/19/16 B BUY      17893                1.0000          0             18,280             18,280                 0
           427,296 02/19/16 S SELL     17906                1.0000          0            427,296            427,296                 0
         3,094,060 02/22/16 B BUY       9536                1.0000          0          3,094,060          3,094,060                 0
           459,997 02/22/16 B BUY       9539                1.0000          0            459,997            459,997                 0
           251,790 02/22/16 S SELL     17933                1.0000          0            251,790            251,790                 0
            21,375 02/22/16 S SELL     17934                1.0000          0             21,375             21,375                 0
            63,585 02/22/16 S SELL     17935                1.0000          0             63,585             63,585                 0
            37,674 02/22/16 S SELL     17936                1.0000          0             37,674             37,674                 0
           186,963 02/22/16 B BUY      17951                1.0000          0            186,963            186,963                 0
         3,381,920 02/23/16 S SELL      9546                1.0000          0          3,381,920          3,381,920                 0
         3,113,778 02/23/16 S SELL      9553                1.0000          0          3,113,778          3,113,778                 0
             1,494 02/23/16 S SELL      9554                1.0000          0              1,494              1,494                 0
           233,310 02/23/16 B BUY      17973                1.0000          0            233,310            233,310                 0
            26,719 02/23/16 B BUY      17974                1.0000          0             26,719             26,719                 0
            93,685 02/23/16 B BUY      17975                1.0000          0             93,685             93,685                 0
         1,856,962 02/23/16 S SELL     18004                1.0000          0          1,856,962          1,856,962                 0
         1,979,484 02/23/16 S SELL     18005                1.0000          0          1,979,484          1,979,484                 0
         1,491,056 02/23/16 S SELL     18006                1.0000          0          1,491,056          1,491,056                 0
           148,803 02/23/16 B BUY      18007                1.0000          0            148,803            148,803                 0
         1,068,960 02/24/16 B BUY       9563                1.0000          0          1,068,960          1,068,960                 0
         3,489,400 02/24/16 B BUY       9566                1.0000          0          3,489,400          3,489,400                 0
           162,855 02/24/16 S SELL     18030                1.0000          0            162,855            162,855                 0
           119,998 02/24/16 B BUY      18031                1.0000          0            119,998            119,998                 0
           111,142 02/24/16 S SELL     18032                1.0000          0            111,142            111,142                 0
            46,843 02/24/16 S SELL     18033                1.0000          0             46,843             46,843                 0
           260,029 02/24/16 S SELL     18046                1.0000          0            260,029            260,029                 0
         2,918,780 02/25/16 B BUY       9573                1.0000          0          2,918,780          2,918,780                 0
         1,022,260 02/25/16 S SELL      9576                1.0000          0          1,022,260          1,022,260                 0
           233,310 02/25/16 S SELL     18064                1.0000          0            233,310            233,310                 0
            80,156 02/25/16 B BUY      18065                1.0000          0             80,156             80,156                 0
           185,085 02/25/16 B BUY      18066                1.0000          0            185,085            185,085                 0
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           634,172 02/25/16 B BUY      18075                1.0000          0            634,172            634,172                 0
           948,160 02/26/16 S SELL      9583                1.0000          0            948,160            948,160                 0
         2,943,833 02/26/16 S SELL      9586                1.0000          0          2,943,833          2,943,833                 0
           118,516 02/26/16 S SELL     18100                1.0000          0            118,516            118,516                 0
           182,861 02/26/16 S SELL     18101                1.0000          0            182,861            182,861                 0
         1,853,400 02/29/16 S SELL      9594                1.0000          0          1,853,400          1,853,400                 0
           943,549 02/29/16 B BUY       9595                1.0000          0            943,549            943,549                 0
           247,342 02/29/16 B BUY      18129                1.0000          0            247,342            247,342                 0
           180,597 02/29/16 B BUY      18130                1.0000          0            180,597            180,597                 0
         6,914,840 03/01/16 B BUY       9606                1.0000          0          6,914,840          6,914,840                 0
         1,734,040 03/01/16 B BUY       9609                1.0000          0          1,734,040          1,734,040                 0
               270 03/01/16 B BUY       9617                1.0000          0                270                270                 0
            20,000 03/01/16 S SELL     18156                1.0000          0             20,000             20,000                 0
           177,878 03/01/16 S SELL     18157                1.0000          0            177,878            177,878                 0
           789,781 03/01/16 S SELL     18177                1.0000          0            789,781            789,781                 0
               638 03/01/16 B BUY      18188                1.0000          0                638                638                 0
            20,000 03/01/16 B BUY      18189                1.0000          0             20,000             20,000                 0
         1,225,680 03/02/16 B BUY       9630                1.0000          0          1,225,680          1,225,680                 0
         7,088,685 03/02/16 S SELL      9633                1.0000          0          7,088,685          7,088,685                 0
           236,545 03/02/16 S SELL     18217                1.0000          0            236,545            236,545                 0
           239,541 03/02/16 B BUY      18218                1.0000          0            239,541            239,541                 0
         1,518,960 03/03/16 B BUY       9643                1.0000          0          1,518,960          1,518,960                 0
         1,192,291 03/03/16 S SELL      9644                1.0000          0          1,192,291          1,192,291                 0
            66,299 03/03/16 S SELL     18244                1.0000          0             66,299             66,299                 0
           284,049 03/03/16 S SELL     18245                1.0000          0            284,049            284,049                 0
           995,380 03/04/16 B BUY       9651                1.0000          0            995,380            995,380                 0
         1,625,762 03/04/16 S SELL      9652                1.0000          0          1,625,762          1,625,762                 0
           239,496 03/04/16 S SELL     18275                1.0000          0            239,496            239,496                 0
            50,304 03/04/16 B BUY      18276                1.0000          0             50,304             50,304                 0
           360,000 03/07/16 S SELL      1489                1.0000          0            360,000            360,000                 0
           368,040 03/07/16 B BUY       9661                1.0000          0            368,040            368,040                 0
         1,094,912 03/07/16 S SELL      9662                1.0000          0          1,094,912          1,094,912                 0
            55,051 03/07/16 S SELL     18303                1.0000          0             55,051             55,051                 0
            24,347 03/07/16 B BUY      18304                1.0000          0             24,347             24,347                 0
         2,649,460 03/08/16 S SELL      9671                1.0000          0          2,649,460          2,649,460                 0
           592,806 03/08/16 S SELL      9674                1.0000          0            592,806            592,806                 0
           336,489 03/08/16 B BUY      18322                1.0000          0            336,489            336,489                 0
           167,445 03/08/16 B BUY      18331                1.0000          0            167,445            167,445                 0
         3,817,302 03/09/16 B BUY       9683                1.0000          0          3,817,302          3,817,302                 0
           143,608 03/09/16 S SELL     18357                1.0000          0            143,608            143,608                 0
         1,398,398 03/10/16 S SELL      9690                1.0000          0          1,398,398          1,398,398                 0
             1,293 03/10/16 S SELL     18390                1.0000          0              1,293              1,293                 0
            93,699 03/10/16 B BUY      18391                1.0000          0             93,699             93,699                 0
         5,579,756 03/11/16 B BUY       9711                1.0000          0          5,579,756          5,579,756                 0
           612,975 03/11/16 S SELL     18428                1.0000          0            612,975            612,975                 0
         6,074,057 03/14/16 S SELL      9722                1.0000          0          6,074,057          6,074,057                 0
            77,840 03/14/16 B BUY       9727                1.0000          0             77,840             77,840                 0

  FD495                                                                                                                   PAGE     134
  SCHEDULE H (FORM 5500 - 4J-3)                         DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST                 C 31092
  SCHEDULE OF REPORTABLE TRANSACTIONS                                                                                    JUNE 30,2015
  SERIES OF TRANSACTIONS IN SAME SECURITY                             BASE CURRENCY:   USD                  THROUGH      JUNE 30,2016

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
         1,882,133 03/14/16 S SELL     18470                1.0000          0          1,882,133          1,882,133                 0
           753,483 03/15/16 S SELL      9734                1.0000          0            753,483            753,483                 0
           118,574 03/15/16 S SELL     18526                1.0000          0            118,574            118,574                 0
         3,207,542 03/16/16 B BUY       9743                1.0000          0          3,207,542          3,207,542                 0
            16,765 03/16/16 B BUY      18562                1.0000          0             16,765             16,765                 0
         1,862,180 03/17/16 B BUY       9754                1.0000          0          1,862,180          1,862,180                 0
         2,032,057 03/17/16 S SELL      9757                1.0000          0          2,032,057          2,032,057                 0
           117,142 03/17/16 B BUY      18595                1.0000          0            117,142            117,142                 0
           522,520 03/18/16 B BUY       9769                1.0000          0            522,520            522,520                 0
         1,974,792 03/18/16 S SELL      9770                1.0000          0          1,974,792          1,974,792                 0
           203,168 03/18/16 B BUY      18627                1.0000          0            203,168            203,168                 0
             1,155 03/18/16 B BUY      18637                1.0000          0              1,155              1,155                 0
           389,500 03/21/16 B BUY       9780                1.0000          0            389,500            389,500                 0
           396,624 03/21/16 S SELL      9781                1.0000          0            396,624            396,624                 0
           225,124 03/21/16 S SELL     18662                1.0000          0            225,124            225,124                 0
            31,239 03/21/16 B BUY      18664                1.0000          0             31,239             31,239                 0
           236,740 03/22/16 S SELL      9788                1.0000          0            236,740            236,740                 0
           482,487 03/22/16 S SELL      9789                1.0000          0            482,487            482,487                 0
            28,884 03/22/16 B BUY      18695                1.0000          0             28,884             28,884                 0
           188,919 03/22/16 B BUY      18696                1.0000          0            188,919            188,919                 0
         1,309,720 03/23/16 S SELL      9798                1.0000          0          1,309,720          1,309,720                 0
           281,079 03/23/16 B BUY       9801                1.0000          0            281,079            281,079                 0
           931,860 03/23/16 S SELL      9802                1.0000          0            931,860            931,860                 0
           243,944 03/23/16 B BUY      18724                1.0000          0            243,944            243,944                 0
           186,485 03/23/16 S SELL     18725                1.0000          0            186,485            186,485                 0
               578 03/23/16 S SELL     18727                1.0000          0                578                578                 0
           621,760 03/24/16 S SELL      9811                1.0000          0            621,760            621,760                 0
         2,380,019 03/24/16 B BUY       9812                1.0000          0          2,380,019          2,380,019                 0
            45,871 03/24/16 B BUY      18783                1.0000          0             45,871             45,871                 0
           165,395 03/24/16 S SELL     18784                1.0000          0            165,395            165,395                 0
            68,550 03/25/16 S SELL     18795                1.0000          0             68,550             68,550                 0
           566,481 03/28/16 B BUY       9826                1.0000          0            566,481            566,481                 0
           100,688 03/28/16 B BUY      18805                1.0000          0            100,688            100,688                 0
            69,432 03/29/16 S SELL      9837                1.0000          0             69,432             69,432                 0
         2,573,440 03/29/16 B BUY       9838                1.0000          0          2,573,440          2,573,440                 0
            97,416 03/29/16 S SELL     18833                1.0000          0             97,416             97,416                 0
            81,895 03/29/16 S SELL     18834                1.0000          0             81,895             81,895                 0
         1,428,040 03/30/16 B BUY       9845                1.0000          0          1,428,040          1,428,040                 0
         2,593,658 03/30/16 S SELL      9848                1.0000          0          2,593,658          2,593,658                 0
           233,081 03/30/16 S SELL     18865                1.0000          0            233,081            233,081                 0
            69,705 03/30/16 S SELL     18866                1.0000          0             69,705             69,705                 0
               578 03/30/16 B BUY      18873                1.0000          0                578                578                 0
         1,329,480 03/31/16 S SELL      9857                1.0000          0          1,329,480          1,329,480                 0
         1,540,913 03/31/16 S SELL      9860                1.0000          0          1,540,913          1,540,913                 0
           165,128 03/31/16 B BUY      18901                1.0000          0            165,128            165,128                 0
            65,820 03/31/16 B BUY      18902                1.0000          0             65,820             65,820                 0
         1,368,469 04/01/16 B BUY       9871                1.0000          0          1,368,469          1,368,469                 0
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           409,900 04/01/16 B BUY       9872                1.0000          0            409,900            409,900                 0
               234 04/01/16 S SELL      9893                1.0000          0                234                234                 0
               774 04/01/16 B BUY       9894                1.0000          0                774                774                 0
           167,386 04/01/16 S SELL     18945                1.0000          0            167,386            167,386                 0
           215,619 04/01/16 B BUY      18946                1.0000          0            215,619            215,619                 0
                73 04/01/16 B BUY      18974                1.0000          0                 73                 73                 0
             1,155 04/01/16 S SELL     18976                1.0000          0              1,155              1,155                 0
           908,540 04/04/16 S SELL      9922                1.0000          0            908,540            908,540                 0
           389,054 04/04/16 S SELL      9925                1.0000          0            389,054            389,054                 0
           117,171 04/04/16 B BUY      18999                1.0000          0            117,171            117,171                 0
           705,876 04/04/16 B BUY      19000                1.0000          0            705,876            705,876                 0
         3,503,650 04/05/16 S SELL      9935                1.0000          0          3,503,650          3,503,650                 0
         1,054,533 04/05/16 B BUY       9938                1.0000          0          1,054,533          1,054,533                 0
            34,033 04/05/16 B BUY      19031                1.0000          0             34,033             34,033                 0
           138,329 04/05/16 S SELL     19032                1.0000          0            138,329            138,329                 0
           215,985 04/05/16 B BUY      19035                1.0000          0            215,985            215,985                 0
         3,519,800 04/06/16 B BUY       9948                1.0000          0          3,519,800          3,519,800                 0
         3,557,418 04/06/16 B BUY       9949                1.0000          0          3,557,418          3,557,418                 0
           362,329 04/06/16 B BUY      19060                1.0000          0            362,329            362,329                 0
           257,507 04/06/16 S SELL     19069                1.0000          0            257,507            257,507                 0
  BROKER 9011568   MERRILL LYNCH
         3,648,200 04/07/16 S SELL      9959                1.0000          0          3,648,200          3,648,200                 0
         3,487,378 04/07/16 S SELL      9960                1.0000          0          3,487,378          3,487,378                 0
           714,116 04/07/16 B BUY      19090                1.0000          0            714,116            714,116                 0
  BROKER 0800102   MEMO
         3,730,586 04/08/16 B BUY       9969                1.0000          0          3,730,586          3,730,586                 0
         2,155,500 04/08/16 B BUY       9970                1.0000          0          2,155,500          2,155,500                 0
           115,796 04/08/16 S SELL     19129                1.0000          0            115,796            115,796                 0
           302,346 04/08/16 S SELL     19130                1.0000          0            302,346            302,346                 0
           230,400 04/11/16 S SELL      1568                1.0000          0            230,400            230,400                 0
           480,940 04/11/16 S SELL      9982                1.0000          0            480,940            480,940                 0
         2,784,267 04/11/16 S SELL      9983                1.0000          0          2,784,267          2,784,267                 0
            39,620 04/11/16 B BUY      19161                1.0000          0             39,620             39,620                 0
           297,381 04/11/16 S SELL     19162                1.0000          0            297,381            297,381                 0
  BROKER 9011568   MERRILL LYNCH
           485,132 04/12/16 B BUY       9990                1.0000          0            485,132            485,132                 0
         3,236,900 04/12/16 B BUY       9993                1.0000          0          3,236,900          3,236,900                 0
           469,599 04/12/16 S SELL     19189                1.0000          0            469,599            469,599                 0
  BROKER 0800102   MEMO
         3,223,210 04/13/16 B BUY      10002                1.0000          0          3,223,210          3,223,210                 0
         3,482,672 04/13/16 S SELL     10003                1.0000          0          3,482,672          3,482,672                 0
             6,600 04/13/16 B BUY      19220                1.0000          0              6,600              6,600                 0
           299,926 04/13/16 S SELL     19221                1.0000          0            299,926            299,926                 0
           452,860 04/14/16 B BUY      10015                1.0000          0            452,860            452,860                 0
         2,598,684 04/14/16 S SELL     10018                1.0000          0          2,598,684          2,598,684                 0
            30,270 04/14/16 S SELL     19257                1.0000          0             30,270             30,270                 0
           615,694 04/14/16 B BUY      19266                1.0000          0            615,694            615,694                 0
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  BROKER 999       CONVERSION BROKER
            27,200 04/15/16 S SELL      1811                1.0000          0             27,200             27,200                 0
  BROKER 0800102   MEMO
           444,270 04/15/16 S SELL     10033                1.0000          0            444,270            444,270                 0
           418,534 04/15/16 S SELL     10034                1.0000          0            418,534            418,534                 0
            18,480 04/15/16 B BUY      19303                1.0000          0             18,480             18,480                 0
            45,422 04/15/16 B BUY      19304                1.0000          0             45,422             45,422                 0
             4,570 04/15/16 S SELL     19305                1.0000          0              4,570              4,570                 0
           158,907 04/15/16 S SELL     19314                1.0000          0            158,907            158,907                 0
         1,835,810 04/18/16 B BUY      10044                1.0000          0          1,835,810          1,835,810                 0
           481,941 04/18/16 B BUY      10045                1.0000          0            481,941            481,941                 0
           135,135 04/18/16 S SELL     19336                1.0000          0            135,135            135,135                 0
            24,047 04/18/16 S SELL     19339                1.0000          0             24,047             24,047                 0
            43,415 04/18/16 B BUY      19342                1.0000          0             43,415             43,415                 0
            69,624 04/18/16 B BUY      19351                1.0000          0             69,624             69,624                 0
         1,924,918 04/19/16 S SELL     10053                1.0000          0          1,924,918          1,924,918                 0
         2,324,340 04/19/16 B BUY      10056                1.0000          0          2,324,340          2,324,340                 0
            80,850 04/19/16 S SELL     19377                1.0000          0             80,850             80,850                 0
            24,047 04/19/16 S SELL     19378                1.0000          0             24,047             24,047                 0
            18,280 04/19/16 S SELL     19379                1.0000          0             18,280             18,280                 0
           285,319 04/19/16 B BUY      19390                1.0000          0            285,319            285,319                 0
           437,460 04/20/16 B BUY      10064                1.0000          0            437,460            437,460                 0
         2,486,300 04/20/16 S SELL     10067                1.0000          0          2,486,300          2,486,300                 0
            49,665 04/20/16 S SELL     19414                1.0000          0             49,665             49,665                 0
           104,203 04/20/16 S SELL     19415                1.0000          0            104,203            104,203                 0
            70,835 04/20/16 B BUY      19416                1.0000          0             70,835             70,835                 0
           438,605 04/20/16 S SELL     19423                1.0000          0            438,605            438,605                 0
         1,950,530 04/21/16 S SELL     10075                1.0000          0          1,950,530          1,950,530                 0
           527,273 04/21/16 S SELL     10076                1.0000          0            527,273            527,273                 0
           175,560 04/21/16 B BUY      19449                1.0000          0            175,560            175,560                 0
            24,047 04/21/16 S SELL     19450                1.0000          0             24,047             24,047                 0
            25,135 04/21/16 S SELL     19451                1.0000          0             25,135             25,135                 0
           144,162 04/21/16 B BUY      19452                1.0000          0            144,162            144,162                 0
         1,991,961 04/22/16 B BUY      10085                1.0000          0          1,991,961          1,991,961                 0
           202,170 04/22/16 B BUY      10086                1.0000          0            202,170            202,170                 0
            36,960 04/22/16 S SELL     19486                1.0000          0             36,960             36,960                 0
            24,047 04/22/16 S SELL     19487                1.0000          0             24,047             24,047                 0
            37,703 04/22/16 S SELL     19488                1.0000          0             37,703             37,703                 0
           481,489 04/22/16 S SELL     19497                1.0000          0            481,489            481,489                 0
           807,471 04/25/16 S SELL     10096                1.0000          0            807,471            807,471                 0
            32,340 04/25/16 B BUY      19535                1.0000          0             32,340             32,340                 0
            16,031 04/25/16 S SELL     19536                1.0000          0             16,031             16,031                 0
            43,707 04/25/16 B BUY      19537                1.0000          0             43,707             43,707                 0
            15,620 04/25/16 S SELL     19538                1.0000          0             15,620             15,620                 0
            38,483 04/25/16 S SELL     19547                1.0000          0             38,483             38,483                 0
         1,363,661 04/26/16 B BUY      10108                1.0000          0          1,363,661          1,363,661                 0
            60,060 04/26/16 S SELL     19581                1.0000          0             60,060             60,060                 0
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            26,588 04/26/16 S SELL     19582                1.0000          0             26,588             26,588                 0
            34,734 04/26/16 S SELL     19583                1.0000          0             34,734             34,734                 0
            35,418 04/26/16 S SELL     19584                1.0000          0             35,418             35,418                 0
           233,409 04/26/16 B BUY      19593                1.0000          0            233,409            233,409                 0
           332,565 04/27/16 S SELL     10118                1.0000          0            332,565            332,565                 0
            26,565 04/27/16 S SELL     19637                1.0000          0             26,565             26,565                 0
            47,470 04/27/16 S SELL     19638                1.0000          0             47,470             47,470                 0
            10,336 04/27/16 B BUY      19639                1.0000          0             10,336             10,336                 0
           104,203 04/27/16 B BUY      19640                1.0000          0            104,203            104,203                 0
            15,995 04/27/16 B BUY      19641                1.0000          0             15,995             15,995                 0
         1,011,326 04/27/16 B BUY      19654                1.0000          0          1,011,326          1,011,326                 0
         3,115,000 04/27/16 B BUY      19655                1.0000          0          3,115,000          3,115,000                 0
           140,000 04/27/16 S SELL     19658                1.0000          0            140,000            140,000                 0
         3,364,435 04/28/16 S SELL     10128                1.0000          0          3,364,435          3,364,435                 0
           211,365 04/28/16 B BUY      19701                1.0000          0            211,365            211,365                 0
            86,860 04/28/16 B BUY      19702                1.0000          0             86,860             86,860                 0
            83,700 04/28/16 S SELL     19703                1.0000          0             83,700             83,700                 0
            29,391 04/28/16 B BUY      19704                1.0000          0             29,391             29,391                 0
            22,850 04/28/16 B BUY      19705                1.0000          0             22,850             22,850                 0
         3,115,000 04/28/16 S SELL     19720                1.0000          0          3,115,000          3,115,000                 0
           256,376 04/28/16 B BUY      19721                1.0000          0            256,376            256,376                 0
           140,000 04/28/16 B BUY      19724                1.0000          0            140,000            140,000                 0
         1,339,721 04/29/16 B BUY      10138                1.0000          0          1,339,721          1,339,721                 0
           153,615 04/29/16 B BUY      19754                1.0000          0            153,615            153,615                 0
            29,290 04/29/16 B BUY      19755                1.0000          0             29,290             29,290                 0
            54,000 04/29/16 S SELL     19756                1.0000          0             54,000             54,000                 0
            18,703 04/29/16 B BUY      19757                1.0000          0             18,703             18,703                 0
            13,710 04/29/16 B BUY      19758                1.0000          0             13,710             13,710                 0
            12,740 04/29/16 S SELL     19767                1.0000          0             12,740             12,740                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            82,170 05/02/16 S SELL     10148                1.0000          0             82,170             82,170                 0
           943,020 05/02/16 B BUY      10149                1.0000          0            943,020            943,020                 0
         1,453,120 05/02/16 B BUY      10150                1.0000          0          1,453,120          1,453,120                 0
  BROKER 0800102   MEMO
               331 05/02/16 B BUY      10162                1.0000          0                331                331                 0
           175,560 05/02/16 S SELL     19797                1.0000          0            175,560            175,560                 0
            30,300 05/02/16 B BUY      19798                1.0000          0             30,300             30,300                 0
            61,453 05/02/16 S SELL     19799                1.0000          0             61,453             61,453                 0
                84 05/02/16 B BUY      19827                1.0000          0                 84                 84                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           160,190 05/03/16 B BUY      10174                1.0000          0            160,190            160,190                 0
         1,634,940 05/03/16 S SELL     10175                1.0000          0          1,634,940          1,634,940                 0
         1,663,440 05/03/16 S SELL     10176                1.0000          0          1,663,440          1,663,440                 0
  BROKER 0800102   MEMO
           670,072 05/03/16 S SELL     10177                1.0000          0            670,072            670,072                 0
           200,970 05/03/16 B BUY      19872                1.0000          0            200,970            200,970                 0
           242,400 05/03/16 B BUY      19873                1.0000          0            242,400            242,400                 0
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            44,550 05/03/16 S SELL     19874                1.0000          0             44,550             44,550                 0
           101,531 05/03/16 B BUY      19875                1.0000          0            101,531            101,531                 0
            44,558 05/03/16 S SELL     19876                1.0000          0             44,558             44,558                 0
           775,044 05/03/16 B BUY      19885                1.0000          0            775,044            775,044                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            63,080 05/04/16 B BUY      10187                1.0000          0             63,080             63,080                 0
         1,093,680 05/04/16 S SELL     10188                1.0000          0          1,093,680          1,093,680                 0
           956,000 05/04/16 S SELL     10189                1.0000          0            956,000            956,000                 0
  BROKER 0800102   MEMO
         3,323,405 05/04/16 B BUY      10190                1.0000          0          3,323,405          3,323,405                 0
           115,500 05/04/16 B BUY      19911                1.0000          0            115,500            115,500                 0
           131,300 05/04/16 B BUY      19912                1.0000          0            131,300            131,300                 0
            40,500 05/04/16 S SELL     19913                1.0000          0             40,500             40,500                 0
            24,047 05/04/16 B BUY      19914                1.0000          0             24,047             24,047                 0
            75,146 05/04/16 B BUY      19931                1.0000          0             75,146             75,146                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            50,630 05/05/16 B BUY      10200                1.0000          0             50,630             50,630                 0
           133,920 05/05/16 S SELL     10201                1.0000          0            133,920            133,920                 0
           286,800 05/05/16 S SELL     10202                1.0000          0            286,800            286,800                 0
  BROKER 0800102   MEMO
         2,091,999 05/05/16 B BUY      10203                1.0000          0          2,091,999          2,091,999                 0
            34,650 05/05/16 B BUY      19964                1.0000          0             34,650             34,650                 0
             5,050 05/05/16 S SELL     19965                1.0000          0              5,050              5,050                 0
            20,250 05/05/16 S SELL     19966                1.0000          0             20,250             20,250                 0
            50,766 05/05/16 B BUY      19967                1.0000          0             50,766             50,766                 0
             6,855 05/05/16 B BUY      19968                1.0000          0              6,855              6,855                 0
           335,711 05/05/16 S SELL     19977                1.0000          0            335,711            335,711                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            78,020 05/06/16 S SELL     10213                1.0000          0             78,020             78,020                 0
           217,620 05/06/16 B BUY      10214                1.0000          0            217,620            217,620                 0
           841,280 05/06/16 B BUY      10215                1.0000          0            841,280            841,280                 0
  BROKER 0800102   MEMO
           408,035 05/06/16 B BUY      10216                1.0000          0            408,035            408,035                 0
           101,640 05/06/16 S SELL     20013                1.0000          0            101,640            101,640                 0
             8,080 05/06/16 S SELL     20014                1.0000          0              8,080              8,080                 0
            27,000 05/06/16 S SELL     20015                1.0000          0             27,000             27,000                 0
             2,356 05/06/16 B BUY      20016                1.0000          0              2,356              2,356                 0
             7,592 05/06/16 B BUY      20017                1.0000          0              7,592              7,592                 0
           115,393 05/06/16 B BUY      20018                1.0000          0            115,393            115,393                 0
            80,366 05/06/16 S SELL     20037                1.0000          0             80,366             80,366                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            10,790 05/09/16 S SELL     10228                1.0000          0             10,790             10,790                 0
           184,140 05/09/16 S SELL     10229                1.0000          0            184,140            184,140                 0
           152,960 05/09/16 B BUY      10230                1.0000          0            152,960            152,960                 0
  BROKER 0800102   MEMO
         1,667,786 05/09/16 S SELL     10231                1.0000          0          1,667,786          1,667,786                 0
            18,480 05/09/16 S SELL     20068                1.0000          0             18,480             18,480                 0
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           111,100 05/09/16 B BUY      20069                1.0000          0            111,100            111,100                 0
             9,450 05/09/16 B BUY      20070                1.0000          0              9,450              9,450                 0
             9,297 05/09/16 S SELL     20071                1.0000          0              9,297              9,297                 0
            66,265 05/09/16 B BUY      20072                1.0000          0             66,265             66,265                 0
           378,319 05/09/16 B BUY      20087                1.0000          0            378,319            378,319                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,266,660 05/10/16 B BUY      10241                1.0000          0          1,266,660          1,266,660                 0
         2,227,480 05/10/16 B BUY      10242                1.0000          0          2,227,480          2,227,480                 0
            92,130 05/10/16 S SELL     10243                1.0000          0             92,130             92,130                 0
  BROKER 0800102   MEMO
           215,642 05/10/16 B BUY      10244                1.0000          0            215,642            215,642                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            44,558 05/10/16 S SELL     20143                1.0000          0             44,558             44,558                 0
               547 05/10/16 B BUY      20144                1.0000          0                547                547                 0
            14,850 05/10/16 B BUY      20145                1.0000          0             14,850             14,850                 0
           269,115 05/10/16 S SELL     20146                1.0000          0            269,115            269,115                 0
           159,580 05/10/16 S SELL     20147                1.0000          0            159,580            159,580                 0
  BROKER 0800102   MEMO
           397,078 05/10/16 S SELL     20148                1.0000          0            397,078            397,078                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,873,760 05/11/16 S SELL     10254                1.0000          0          1,873,760          1,873,760                 0
           132,800 05/11/16 B BUY      10255                1.0000          0            132,800            132,800                 0
           686,340 05/11/16 S SELL     10256                1.0000          0            686,340            686,340                 0
  BROKER 0800102   MEMO
         3,666,494 05/11/16 S SELL     10257                1.0000          0          3,666,494          3,666,494                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            25,135 05/11/16 B BUY      20192                1.0000          0             25,135             25,135                 0
             4,375 05/11/16 S SELL     20193                1.0000          0              4,375              4,375                 0
             9,450 05/11/16 S SELL     20194                1.0000          0              9,450              9,450                 0
            18,180 05/11/16 B BUY      20195                1.0000          0             18,180             18,180                 0
           226,380 05/11/16 B BUY      20196                1.0000          0            226,380            226,380                 0
  BROKER 0800102   MEMO
            93,514 05/11/16 B BUY      20197                1.0000          0             93,514             93,514                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            45,650 05/12/16 B BUY      10269                1.0000          0             45,650             45,650                 0
            76,480 05/12/16 B BUY      10270                1.0000          0             76,480             76,480                 0
            16,740 05/12/16 S SELL     10271                1.0000          0             16,740             16,740                 0
  BROKER 0800102   MEMO
         2,467,317 05/12/16 B BUY      10272                1.0000          0          2,467,317          2,467,317                 0
             9,240 05/12/16 S SELL     20233                1.0000          0              9,240              9,240                 0
            27,270 05/12/16 B BUY      20234                1.0000          0             27,270             27,270                 0
            17,550 05/12/16 S SELL     20235                1.0000          0             17,550             17,550                 0
            10,938 05/12/16 B BUY      20236                1.0000          0             10,938             10,938                 0
            30,848 05/12/16 S SELL     20237                1.0000          0             30,848             30,848                 0
             1,098 05/12/16 S SELL     20268                1.0000          0              1,098              1,098                 0
           397,977 05/12/16 S SELL     20269                1.0000          0            397,977            397,977                 0
           582,395 05/12/16 B BUY      20270                1.0000          0            582,395            582,395                 0
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           173,372 05/12/16 B BUY      20271                1.0000          0            173,372            173,372                 0
             9,301 05/12/16 S SELL     20273                1.0000          0              9,301              9,301                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,453,120 05/13/16 S SELL     10282                1.0000          0          1,453,120          1,453,120                 0
            39,840 05/13/16 B BUY      10283                1.0000          0             39,840             39,840                 0
           987,660 05/13/16 S SELL     10284                1.0000          0            987,660            987,660                 0
  BROKER 0800102   MEMO
            96,782 05/13/16 S SELL     10286                1.0000          0             96,782             96,782                 0
           175,560 05/13/16 B BUY      20301                1.0000          0            175,560            175,560                 0
           144,430 05/13/16 B BUY      20302                1.0000          0            144,430            144,430                 0
            20,250 05/13/16 S SELL     20303                1.0000          0             20,250             20,250                 0
            13,125 05/13/16 S SELL     20304                1.0000          0             13,125             13,125                 0
            14,853 05/13/16 B BUY      20305                1.0000          0             14,853             14,853                 0
            38,031 05/13/16 B BUY      20322                1.0000          0             38,031             38,031                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,104,840 05/16/16 B BUY      10296                1.0000          0          1,104,840          1,104,840                 0
         1,825,960 05/16/16 B BUY      10297                1.0000          0          1,825,960          1,825,960                 0
           112,880 05/16/16 S SELL     10298                1.0000          0            112,880            112,880                 0
  BROKER 0800102   MEMO
         2,381,675 05/16/16 B BUY      10300                1.0000          0          2,381,675          2,381,675                 0
           220,605 05/16/16 S SELL     20358                1.0000          0            220,605            220,605                 0
           101,000 05/16/16 S SELL     20359                1.0000          0            101,000            101,000                 0
            20,250 05/16/16 B BUY      20360                1.0000          0             20,250             20,250                 0
            15,859 05/16/16 B BUY      20361                1.0000          0             15,859             15,859                 0
             4,570 05/16/16 S SELL     20362                1.0000          0              4,570              4,570                 0
           177,836 05/16/16 S SELL     20381                1.0000          0            177,836            177,836                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           153,550 05/17/16 B BUY      10310                1.0000          0            153,550            153,550                 0
         1,825,960 05/17/16 S SELL     10311                1.0000          0          1,825,960          1,825,960                 0
           758,880 05/17/16 S SELL     10312                1.0000          0            758,880            758,880                 0
  BROKER 0800102   MEMO
         2,956,281 05/17/16 S SELL     10313                1.0000          0          2,956,281          2,956,281                 0
            40,812 05/17/16 B BUY      20416                1.0000          0             40,812             40,812                 0
            78,310 05/17/16 B BUY      20417                1.0000          0             78,310             78,310                 0
            34,340 05/17/16 B BUY      20418                1.0000          0             34,340             34,340                 0
            33,750 05/17/16 B BUY      20419                1.0000          0             33,750             33,750                 0
             3,828 05/17/16 B BUY      20420                1.0000          0              3,828              3,828                 0
             7,998 05/17/16 S SELL     20421                1.0000          0              7,998              7,998                 0
           200,381 05/17/16 B BUY      20438                1.0000          0            200,381            200,381                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            44,820 05/18/16 S SELL     10324                1.0000          0             44,820             44,820                 0
           191,200 05/18/16 S SELL     10325                1.0000          0            191,200            191,200                 0
            50,220 05/18/16 B BUY      10326                1.0000          0             50,220             50,220                 0
  BROKER 0800102   MEMO
         2,392,238 05/18/16 B BUY      10327                1.0000          0          2,392,238          2,392,238                 0
             8,200 05/18/16 B BUY      20473                1.0000          0              8,200              8,200                 0
            81,810 05/18/16 B BUY      20474                1.0000          0             81,810             81,810                 0
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             2,700 05/18/16 S SELL     20475                1.0000          0              2,700              2,700                 0
            36,094 05/18/16 B BUY      20476                1.0000          0             36,094             36,094                 0
            17,138 05/18/16 B BUY      20477                1.0000          0             17,138             17,138                 0
         2,016,325 05/18/16 S SELL     20496                1.0000          0          2,016,325          2,016,325                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            62,250 05/19/16 B BUY      10337                1.0000          0             62,250             62,250                 0
           277,240 05/19/16 S SELL     10338                1.0000          0            277,240            277,240                 0
           630,540 05/19/16 S SELL     10339                1.0000          0            630,540            630,540                 0
  BROKER 0800102   MEMO
           242,674 05/19/16 B BUY      10340                1.0000          0            242,674            242,674                 0
            11,890 05/19/16 B BUY      20520                1.0000          0             11,890             11,890                 0
            76,760 05/19/16 B BUY      20521                1.0000          0             76,760             76,760                 0
            36,450 05/19/16 S SELL     20522                1.0000          0             36,450             36,450                 0
            10,391 05/19/16 S SELL     20523                1.0000          0             10,391             10,391                 0
           126,104 05/19/16 S SELL     20538                1.0000          0            126,104            126,104                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,080,280 05/20/16 B BUY      10351                1.0000          0          1,080,280          1,080,280                 0
           770,040 05/20/16 B BUY      10352                1.0000          0            770,040            770,040                 0
           156,040 05/20/16 S SELL     10353                1.0000          0            156,040            156,040                 0
  BROKER 0800102   MEMO
           896,888 05/20/16 B BUY      10354                1.0000          0            896,888            896,888                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            46,330 05/20/16 S SELL     20589                1.0000          0             46,330             46,330                 0
            83,830 05/20/16 S SELL     20590                1.0000          0             83,830             83,830                 0
            43,200 05/20/16 B BUY      20591                1.0000          0             43,200             43,200                 0
             1,094 05/20/16 S SELL     20592                1.0000          0              1,094              1,094                 0
            35,418 05/20/16 S SELL     20593                1.0000          0             35,418             35,418                 0
  BROKER 0800102   MEMO
            78,259 05/20/16 S SELL     20594                1.0000          0             78,259             78,259                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           449,320 05/23/16 S SELL     10360                1.0000          0            449,320            449,320                 0
           385,020 05/23/16 S SELL     10361                1.0000          0            385,020            385,020                 0
            28,220 05/23/16 B BUY      10362                1.0000          0             28,220             28,220                 0
  BROKER 0800102   MEMO
         1,861,956 05/23/16 S SELL     10363                1.0000          0          1,861,956          1,861,956                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            19,270 05/23/16 B BUY      20635                1.0000          0             19,270             19,270                 0
            21,210 05/23/16 B BUY      20636                1.0000          0             21,210             21,210                 0
           128,250 05/23/16 B BUY      20637                1.0000          0            128,250            128,250                 0
             1,641 05/23/16 S SELL     20638                1.0000          0              1,641              1,641                 0
            14,853 05/23/16 B BUY      20639                1.0000          0             14,853             14,853                 0
  BROKER 0800102   MEMO
            45,340 05/23/16 S SELL     20640                1.0000          0             45,340             45,340                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,839,320 05/24/16 B BUY      10375                1.0000          0          2,839,320          2,839,320                 0
         1,439,640 05/24/16 B BUY      10376                1.0000          0          1,439,640          1,439,640                 0
           213,310 05/24/16 S SELL     10377                1.0000          0            213,310            213,310                 0
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  BROKER 0800102   MEMO
           806,248 05/24/16 B BUY      10378                1.0000          0            806,248            806,248                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             8,143 05/24/16 B BUY      20700                1.0000          0              8,143              8,143                 0
            20,223 05/24/16 S SELL     20701                1.0000          0             20,223             20,223                 0
            23,598 05/24/16 S SELL     20702                1.0000          0             23,598             23,598                 0
            84,840 05/24/16 S SELL     20703                1.0000          0             84,840             84,840                 0
           121,770 05/24/16 S SELL     20704                1.0000          0            121,770            121,770                 0
             4,570 05/24/16 B BUY      20705                1.0000          0              4,570              4,570                 0
             1,954 05/24/16 S SELL     20706                1.0000          0              1,954              1,954                 0
  BROKER 0800102   MEMO
           161,808 05/24/16 S SELL     20713                1.0000          0            161,808            161,808                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,175,880 05/25/16 B BUY      10388                1.0000          0          1,175,880          1,175,880                 0
         1,004,400 05/25/16 B BUY      10389                1.0000          0          1,004,400          1,004,400                 0
            47,310 05/25/16 S SELL     10390                1.0000          0             47,310             47,310                 0
  BROKER 0800102   MEMO
         4,055,188 05/25/16 S SELL     10391                1.0000          0          4,055,188          4,055,188                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            50,430 05/25/16 S SELL     20770                1.0000          0             50,430             50,430                 0
            97,970 05/25/16 S SELL     20771                1.0000          0             97,970             97,970                 0
            68,850 05/25/16 B BUY      20772                1.0000          0             68,850             68,850                 0
             3,281 05/25/16 B BUY      20773                1.0000          0              3,281              3,281                 0
            15,450 05/25/16 S SELL     20774                1.0000          0             15,450             15,450                 0
             4,831 05/25/16 B BUY      20775                1.0000          0              4,831              4,831                 0
  BROKER 0800102   MEMO
           200,421 05/25/16 B BUY      20776                1.0000          0            200,421            200,421                 0
           229,440 05/26/16 B BUY      10402                1.0000          0            229,440            229,440                 0
           161,820 05/26/16 B BUY      10403                1.0000          0            161,820            161,820                 0
             6,640 05/26/16 B BUY      10404                1.0000          0              6,640              6,640                 0
         2,282,321 05/26/16 S SELL     10405                1.0000          0          2,282,321          2,282,321                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             9,840 05/26/16 S SELL     20816                1.0000          0              9,840              9,840                 0
            48,480 05/26/16 S SELL     20817                1.0000          0             48,480             48,480                 0
             4,050 05/26/16 B BUY      20818                1.0000          0              4,050              4,050                 0
            15,313 05/26/16 S SELL     20819                1.0000          0             15,313             15,313                 0
             2,285 05/26/16 S SELL     20820                1.0000          0              2,285              2,285                 0
  BROKER 0800102   MEMO
           199,457 05/26/16 S SELL     20821                1.0000          0            199,457            199,457                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           726,560 05/27/16 B BUY      10415                1.0000          0            726,560            726,560                 0
           200,880 05/27/16 S SELL     10416                1.0000          0            200,880            200,880                 0
            92,130 05/27/16 S SELL     10417                1.0000          0             92,130             92,130                 0
  BROKER 0800102   MEMO
           420,441 05/27/16 S SELL     10418                1.0000          0            420,441            420,441                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            31,160 05/27/16 S SELL     20866                1.0000          0             31,160             31,160                 0
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             7,070 05/27/16 B BUY      20867                1.0000          0              7,070              7,070                 0
            47,250 05/27/16 B BUY      20868                1.0000          0             47,250             47,250                 0
             3,828 05/27/16 B BUY      20869                1.0000          0              3,828              3,828                 0
            19,423 05/27/16 S SELL     20870                1.0000          0             19,423             19,423                 0
  BROKER 0800102   MEMO
            38,094 05/27/16 S SELL     20871                1.0000          0             38,094             38,094                 0
            23,885 05/30/16 B BUY      20892                1.0000          0             23,885             23,885                 0
           229,440 05/31/16 S SELL     10430                1.0000          0            229,440            229,440                 0
           323,640 05/31/16 S SELL     10431                1.0000          0            323,640            323,640                 0
            27,390 05/31/16 S SELL     10434                1.0000          0             27,390             27,390                 0
           479,689 05/31/16 S SELL     10435                1.0000          0            479,689            479,689                 0
             9,840 05/31/16 B BUY      20930                1.0000          0              9,840              9,840                 0
             6,060 05/31/16 S SELL     20931                1.0000          0              6,060              6,060                 0
            10,800 05/31/16 B BUY      20932                1.0000          0             10,800             10,800                 0
               547 05/31/16 B BUY      20933                1.0000          0                547                547                 0
           161,093 05/31/16 S SELL     20934                1.0000          0            161,093            161,093                 0
           325,223 05/31/16 S SELL     20945                1.0000          0            325,223            325,223                 0
           286,800 06/01/16 B BUY      10446                1.0000          0            286,800            286,800                 0
           167,400 06/01/16 S SELL     10447                1.0000          0            167,400            167,400                 0
            67,230 06/01/16 S SELL     10448                1.0000          0             67,230             67,230                 0
               240 06/01/16 B BUY      10462                1.0000          0                240                240                 0
           641,299 06/01/16 B BUY      10463                1.0000          0            641,299            641,299                 0
            12,300 06/01/16 S SELL     20979                1.0000          0             12,300             12,300                 0
             7,070 06/01/16 B BUY      20980                1.0000          0              7,070              7,070                 0
            39,150 06/01/16 B BUY      20981                1.0000          0             39,150             39,150                 0
             4,922 06/01/16 B BUY      20982                1.0000          0              4,922              4,922                 0
            45,700 06/01/16 B BUY      20983                1.0000          0             45,700             45,700                 0
             4,327 06/01/16 S SELL     20996                1.0000          0              4,327              4,327                 0
               114 06/01/16 B BUY      21024                1.0000          0                114                114                 0
           564,040 06/02/16 B BUY      10471                1.0000          0            564,040            564,040                 0
            27,900 06/02/16 B BUY      10472                1.0000          0             27,900             27,900                 0
            79,680 06/02/16 S SELL     10475                1.0000          0             79,680             79,680                 0
            68,366 06/02/16 S SELL     10476                1.0000          0             68,366             68,366                 0
            24,190 06/02/16 S SELL     21056                1.0000          0             24,190             24,190                 0
            72,720 06/02/16 S SELL     21057                1.0000          0             72,720             72,720                 0
             4,050 06/02/16 S SELL     21058                1.0000          0              4,050              4,050                 0
            11,484 06/02/16 S SELL     21059                1.0000          0             11,484             11,484                 0
             3,428 06/02/16 S SELL     21060                1.0000          0              3,428              3,428                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           280,973 06/02/16 S SELL     21077                1.0000          0            280,973            280,973                 0
            75,530 06/03/16 B BUY      10486                1.0000          0             75,530             75,530                 0
           591,480 06/03/16 B BUY      10487                1.0000          0            591,480            591,480                 0
           573,600 06/03/16 S SELL     10488                1.0000          0            573,600            573,600                 0
  BROKER 0800102   MEMO
           586,956 06/03/16 S SELL     10489                1.0000          0            586,956            586,956                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            38,281 06/03/16 S SELL     21123                1.0000          0             38,281             38,281                 0
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            21,600 06/03/16 B BUY      21124                1.0000          0             21,600             21,600                 0
           124,230 06/03/16 S SELL     21125                1.0000          0            124,230            124,230                 0
             6,855 06/03/16 S SELL     21126                1.0000          0              6,855              6,855                 0
            24,600 06/03/16 B BUY      21127                1.0000          0             24,600             24,600                 0
  BROKER 0800102   MEMO
           266,367 06/03/16 B BUY      21128                1.0000          0            266,367            266,367                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,003,800 06/06/16 B BUY      10500                1.0000          0          1,003,800          1,003,800                 0
           541,260 06/06/16 B BUY      10501                1.0000          0            541,260            541,260                 0
           118,690 06/06/16 S SELL     10502                1.0000          0            118,690            118,690                 0
  BROKER 0800102   MEMO
           194,447 06/06/16 S SELL     10503                1.0000          0            194,447            194,447                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            43,050 06/06/16 S SELL     21180                1.0000          0             43,050             43,050                 0
            83,830 06/06/16 S SELL     21181                1.0000          0             83,830             83,830                 0
             8,100 06/06/16 S SELL     21182                1.0000          0              8,100              8,100                 0
             3,281 06/06/16 B BUY      21183                1.0000          0              3,281              3,281                 0
            27,420 06/06/16 B BUY      21184                1.0000          0             27,420             27,420                 0
  BROKER 0800102   MEMO
           137,911 06/06/16 B BUY      21185                1.0000          0            137,911            137,911                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           191,200 06/07/16 B BUY      10512                1.0000          0            191,200            191,200                 0
           680,760 06/07/16 B BUY      10513                1.0000          0            680,760            680,760                 0
            25,730 06/07/16 S SELL     10514                1.0000          0             25,730             25,730                 0
  BROKER 0800102   MEMO
         1,515,004 06/07/16 S SELL     10516                1.0000          0          1,515,004          1,515,004                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             8,200 06/07/16 S SELL     21231                1.0000          0              8,200              8,200                 0
            81,810 06/07/16 S SELL     21232                1.0000          0             81,810             81,810                 0
            54,000 06/07/16 B BUY      21233                1.0000          0             54,000             54,000                 0
             2,734 06/07/16 S SELL     21234                1.0000          0              2,734              2,734                 0
            13,710 06/07/16 S SELL     21235                1.0000          0             13,710             13,710                 0
  BROKER 0800102   MEMO
           342,516 06/07/16 B BUY      21244                1.0000          0            342,516            342,516                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            77,190 06/08/16 S SELL     10526                1.0000          0             77,190             77,190                 0
           200,880 06/08/16 B BUY      10527                1.0000          0            200,880            200,880                 0
           745,680 06/08/16 B BUY      10528                1.0000          0            745,680            745,680                 0
  BROKER 0800102   MEMO
           944,498 06/08/16 S SELL     10529                1.0000          0            944,498            944,498                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            20,565 06/08/16 B BUY      21282                1.0000          0             20,565             20,565                 0
             1,641 06/08/16 B BUY      21283                1.0000          0              1,641              1,641                 0
            31,980 06/08/16 S SELL     21284                1.0000          0             31,980             31,980                 0
            56,560 06/08/16 S SELL     21285                1.0000          0             56,560             56,560                 0
            22,950 06/08/16 B BUY      21286                1.0000          0             22,950             22,950                 0
  BROKER 0800102   MEMO
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           359,459 06/08/16 S SELL     21287                1.0000          0            359,459            359,459                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           372,840 06/09/16 S SELL     10539                1.0000          0            372,840            372,840                 0
         1,216,440 06/09/16 S SELL     10540                1.0000          0          1,216,440          1,216,440                 0
            75,530 06/09/16 B BUY      10541                1.0000          0             75,530             75,530                 0
  BROKER 0800102   MEMO
           772,404 06/09/16 S SELL     10542                1.0000          0            772,404            772,404                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            95,950 06/09/16 B BUY      21330                1.0000          0             95,950             95,950                 0
             6,563 06/09/16 S SELL     21331                1.0000          0              6,563              6,563                 0
            15,990 06/09/16 B BUY      21332                1.0000          0             15,990             15,990                 0
  BROKER 0800102   MEMO
            71,814 06/09/16 B BUY      21333                1.0000          0             71,814             71,814                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,711,240 06/10/16 S SELL     10552                1.0000          0          1,711,240          1,711,240                 0
         2,728,620 06/10/16 S SELL     10553                1.0000          0          2,728,620          2,728,620                 0
           127,820 06/10/16 B BUY      10554                1.0000          0            127,820            127,820                 0
  BROKER 0800102   MEMO
         1,634,756 06/10/16 B BUY      10555                1.0000          0          1,634,756          1,634,756                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            73,390 06/10/16 B BUY      21373                1.0000          0             73,390             73,390                 0
           215,130 06/10/16 B BUY      21374                1.0000          0            215,130            215,130                 0
            15,313 06/10/16 S SELL     21375                1.0000          0             15,313             15,313                 0
  BROKER 0800102   MEMO
            24,846 06/10/16 S SELL     21376                1.0000          0             24,846             24,846                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             4,302 06/13/16 S SELL     10580                1.0000          0              4,302              4,302                 0
         1,682,082 06/13/16 S SELL     10581                1.0000          0          1,682,082          1,682,082                 0
             3,348 06/13/16 S SELL     10582                1.0000          0              3,348              3,348                 0
         1,355,863 06/13/16 S SELL     10583                1.0000          0          1,355,863          1,355,863                 0
               199 06/13/16 S SELL     10584                1.0000          0                199                199                 0
           123,471 06/13/16 B BUY      10585                1.0000          0            123,471            123,471                 0
  BROKER 0800102   MEMO
         4,553,328 06/13/16 B BUY      10586                1.0000          0          4,553,328          4,553,328                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           123,624 06/13/16 B BUY      21423                1.0000          0            123,624            123,624                 0
            71,771 06/13/16 B BUY      21424                1.0000          0             71,771             71,771                 0
               185 06/13/16 S SELL     21425                1.0000          0                185                185                 0
           106,650 06/13/16 S SELL     21426                1.0000          0            106,650            106,650                 0
             8,203 06/13/16 S SELL     21427                1.0000          0              8,203              8,203                 0
           132,530 06/13/16 B BUY      21428                1.0000          0            132,530            132,530                 0
               606 06/13/16 S SELL     21429                1.0000          0                606                606                 0
  BROKER 0800102   MEMO
            10,356 06/13/16 S SELL     21432                1.0000          0             10,356             10,356                 0
            29,984 06/13/16 S SELL     21433                1.0000          0             29,984             29,984                 0
           500,147 06/13/16 S SELL     21434                1.0000          0            500,147            500,147                 0
           637,693 06/13/16 S SELL     21435                1.0000          0            637,693            637,693                 0
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           212,497 06/13/16 S SELL     21436                1.0000          0            212,497            212,497                 0
            20,816 06/13/16 B BUY      21437                1.0000          0             20,816             20,816                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             4,150 06/14/16 B BUY      10596                1.0000          0              4,150              4,150                 0
         1,272,240 06/14/16 S SELL     10597                1.0000          0          1,272,240          1,272,240                 0
           363,280 06/14/16 S SELL     10598                1.0000          0            363,280            363,280                 0
  BROKER 0800102   MEMO
         2,953,709 06/14/16 B BUY      10599                1.0000          0          2,953,709          2,953,709                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            23,230 06/14/16 B BUY      21513                1.0000          0             23,230             23,230                 0
            24,300 06/14/16 B BUY      21514                1.0000          0             24,300             24,300                 0
               547 06/14/16 S SELL     21515                1.0000          0                547                547                 0
            44,558 06/14/16 S SELL     21516                1.0000          0             44,558             44,558                 0
            15,580 06/14/16 B BUY      21517                1.0000          0             15,580             15,580                 0
  BROKER 0800102   MEMO
           103,447 06/14/16 B BUY      21520                1.0000          0            103,447            103,447                 0
           365,683 06/14/16 B BUY      21521                1.0000          0            365,683            365,683                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             3,320 06/15/16 S SELL     10608                1.0000          0              3,320              3,320                 0
           563,580 06/15/16 B BUY      10609                1.0000          0            563,580            563,580                 0
           239,000 06/15/16 S SELL     10610                1.0000          0            239,000            239,000                 0
  BROKER 0800102   MEMO
         1,771,002 06/15/16 B BUY      10612                1.0000          0          1,771,002          1,771,002                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            17,550 06/15/16 B BUY      21559                1.0000          0             17,550             17,550                 0
             9,840 06/15/16 B BUY      21560                1.0000          0              9,840              9,840                 0
            10,391 06/15/16 S SELL     21561                1.0000          0             10,391             10,391                 0
            80,800 06/15/16 S SELL     21562                1.0000          0             80,800             80,800                 0
             2,285 06/15/16 S SELL     21563                1.0000          0              2,285              2,285                 0
  BROKER 0800102   MEMO
               410 06/15/16 B BUY      21571                1.0000          0                410                410                 0
           231,413 06/15/16 B BUY      21572                1.0000          0            231,413            231,413                 0
           688,320 06/16/16 B BUY      10623                1.0000          0            688,320            688,320                 0
           145,080 06/16/16 B BUY      10624                1.0000          0            145,080            145,080                 0
             6,640 06/16/16 S SELL     10627                1.0000          0              6,640              6,640                 0
           371,425 06/16/16 S SELL     10628                1.0000          0            371,425            371,425                 0
            12,978 06/16/16 S SELL     21595                1.0000          0             12,978             12,978                 0
            14,760 06/16/16 S SELL     21596                1.0000          0             14,760             14,760                 0
            32,320 06/16/16 B BUY      21597                1.0000          0             32,320             32,320                 0
            71,550 06/16/16 S SELL     21598                1.0000          0             71,550             71,550                 0
             7,109 06/16/16 S SELL     21599                1.0000          0              7,109              7,109                 0
         1,860,945 06/16/16 S SELL     21612                1.0000          0          1,860,945          1,860,945                 0
           780,420 06/17/16 S SELL     10636                1.0000          0            780,420            780,420                 0
         1,118,520 06/17/16 S SELL     10639                1.0000          0          1,118,520          1,118,520                 0
           959,760 06/17/16 B BUY      10640                1.0000          0            959,760            959,760                 0
            59,760 06/17/16 B BUY      10641                1.0000          0             59,760             59,760                 0
            23,780 06/17/16 B BUY      21635                1.0000          0             23,780             23,780                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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            19,190 06/17/16 S SELL     21636                1.0000          0             19,190             19,190                 0
            49,950 06/17/16 B BUY      21637                1.0000          0             49,950             49,950                 0
            14,766 06/17/16 B BUY      21638                1.0000          0             14,766             14,766                 0
            22,850 06/17/16 S SELL     21639                1.0000          0             22,850             22,850                 0
           350,370 06/17/16 B BUY      21640                1.0000          0            350,370            350,370                 0
               205 06/17/16 B BUY      21657                1.0000          0                205                205                 0
         1,462,680 06/20/16 B BUY      10652                1.0000          0          1,462,680          1,462,680                 0
         2,209,680 06/20/16 B BUY      10653                1.0000          0          2,209,680          2,209,680                 0
           107,070 06/20/16 S SELL     10654                1.0000          0            107,070            107,070                 0
            44,464 06/20/16 B BUY      10655                1.0000          0             44,464             44,464                 0
            31,365 06/20/16 S SELL     21687                1.0000          0             31,365             31,365                 0
           146,450 06/20/16 S SELL     21688                1.0000          0            146,450            146,450                 0
            36,450 06/20/16 B BUY      21689                1.0000          0             36,450             36,450                 0
            14,219 06/20/16 B BUY      21690                1.0000          0             14,219             14,219                 0
             4,570 06/20/16 S SELL     21691                1.0000          0              4,570              4,570                 0
           587,062 06/20/16 S SELL     21692                1.0000          0            587,062            587,062                 0
         3,638,938 06/21/16 S SELL     10663                1.0000          0          3,638,938          3,638,938                 0
           592,720 06/21/16 B BUY      10666                1.0000          0            592,720            592,720                 0
           770,040 06/21/16 B BUY      10667                1.0000          0            770,040            770,040                 0
            18,260 06/21/16 B BUY      10668                1.0000          0             18,260             18,260                 0
            43,831 06/21/16 S SELL     21713                1.0000          0             43,831             43,831                 0
            35,716 06/21/16 S SELL     21740                1.0000          0             35,716             35,716                 0
           353,720 06/22/16 S SELL     10678                1.0000          0            353,720            353,720                 0
           100,440 06/22/16 S SELL     10679                1.0000          0            100,440            100,440                 0
            44,820 06/22/16 B BUY      10680                1.0000          0             44,820             44,820                 0
         1,412,125 06/22/16 S SELL     10681                1.0000          0          1,412,125          1,412,125                 0
             7,585 06/22/16 B BUY      21764                1.0000          0              7,585              7,585                 0
            20,200 06/22/16 S SELL     21765                1.0000          0             20,200             20,200                 0
             2,700 06/22/16 S SELL     21766                1.0000          0              2,700              2,700                 0
             3,281 06/22/16 S SELL     21767                1.0000          0              3,281              3,281                 0
            27,420 06/22/16 S SELL     21768                1.0000          0             27,420             27,420                 0
               460 06/22/16 B BUY      21769                1.0000          0                460                460                 0
           425,966 06/23/16 B BUY      10694                1.0000          0            425,966            425,966                 0
         2,781,960 06/23/16 B BUY      10697                1.0000          0          2,781,960          2,781,960                 0
         2,633,760 06/23/16 B BUY      10698                1.0000          0          2,633,760          2,633,760                 0
           221,610 06/23/16 S SELL     10699                1.0000          0            221,610            221,610                 0
            59,655 06/23/16 S SELL     21801                1.0000          0             59,655             59,655                 0
           208,060 06/23/16 S SELL     21802                1.0000          0            208,060            208,060                 0
             5,400 06/23/16 B BUY      21803                1.0000          0              5,400              5,400                 0
            18,594 06/23/16 B BUY      21804                1.0000          0             18,594             18,594                 0
            33,133 06/23/16 B BUY      21805                1.0000          0             33,133             33,133                 0
           147,662 06/23/16 S SELL     21806                1.0000          0            147,662            147,662                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         8,325,360 06/24/16 S SELL     10709                1.0000          0          8,325,360          8,325,360                 0
           454,010 06/24/16 B BUY      10710                1.0000          0            454,010            454,010                 0
         8,336,320 06/24/16 S SELL     10711                1.0000          0          8,336,320          8,336,320                 0
  BROKER 0800102   MEMO
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         1,018,333 06/24/16 S SELL     10712                1.0000          0          1,018,333          1,018,333                 0
         4,359,937 06/24/16 O SHORT    10713                1.0000          0          4,359,937          4,359,937                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           130,950 06/24/16 S SELL     21854                1.0000          0            130,950            130,950                 0
           178,760 06/24/16 B BUY      21855                1.0000          0            178,760            178,760                 0
           520,150 06/24/16 B BUY      21856                1.0000          0            520,150            520,150                 0
            54,688 06/24/16 S SELL     21857                1.0000          0             54,688             54,688                 0
            13,710 06/24/16 B BUY      21858                1.0000          0             13,710             13,710                 0
  BROKER 0800102   MEMO
           226,685 06/24/16 B BUY      21859                1.0000          0            226,685            226,685                 0
           115,200 06/27/16 B BUY       1761                1.0000          0            115,200            115,200                 0
         3,221,720 06/27/16 O SHORT    10723                1.0000          0          3,221,720          3,221,720                 0
         1,601,460 06/27/16 O SHORT    10724                1.0000          0          1,601,460          1,601,460                 0
           294,650 06/27/16 O COVER    10725                1.0000          0            294,650            294,650                 0
         8,888,467 06/27/16 O COVER    10726                1.0000          0          8,888,467          8,888,467                 0
         7,630,260 06/27/16 B BUY      10727                1.0000          0          7,630,260          7,630,260                 0
            87,342 06/27/16 S SELL     21883                1.0000          0             87,342             87,342                 0
         4,302,835 06/27/16 B BUY      21899                1.0000          0          4,302,835          4,302,835                 0
         4,151,640 06/27/16 S SELL     21906                1.0000          0          4,151,640          4,151,640                 0
         4,158,600 06/28/16 B BUY      10736                1.0000          0          4,158,600          4,158,600                 0
         2,243,160 06/28/16 B BUY      10737                1.0000          0          2,243,160          2,243,160                 0
           211,650 06/28/16 S SELL     10740                1.0000          0            211,650            211,650                 0
         4,808,009 06/28/16 B BUY      10741                1.0000          0          4,808,009          4,808,009                 0
            89,380 06/28/16 S SELL     21928                1.0000          0             89,380             89,380                 0
           237,350 06/28/16 S SELL     21931                1.0000          0            237,350            237,350                 0
            22,950 06/28/16 B BUY      21932                1.0000          0             22,950             22,950                 0
             1,094 06/28/16 B BUY      21933                1.0000          0              1,094              1,094                 0
            10,283 06/28/16 S SELL     21934                1.0000          0             10,283             10,283                 0
           145,976 06/28/16 S SELL     21944                1.0000          0            145,976            145,976                 0
               205 06/28/16 B BUY      21945                1.0000          0                205                205                 0
         3,671,040 06/29/16 B BUY      10749                1.0000          0          3,671,040          3,671,040                 0
         1,607,040 06/29/16 B BUY      10750                1.0000          0          1,607,040          1,607,040                 0
           199,200 06/29/16 S SELL     10753                1.0000          0            199,200            199,200                 0
         6,438,225 06/29/16 S SELL     10754                1.0000          0          6,438,225          6,438,225                 0
            61,259 06/29/16 S SELL     21969                1.0000          0             61,259             61,259                 0
           200,990 06/29/16 S SELL     21972                1.0000          0            200,990            200,990                 0
            37,800 06/29/16 B BUY      21973                1.0000          0             37,800             37,800                 0
             6,563 06/29/16 B BUY      21974                1.0000          0              6,563              6,563                 0
            46,843 06/29/16 S SELL     21975                1.0000          0             46,843             46,843                 0
           369,968 06/29/16 B BUY      21984                1.0000          0            369,968            369,968                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         2,237,040 06/30/16 B BUY      10764                1.0000          0          2,237,040          2,237,040                 0
         1,316,880 06/30/16 B BUY      10765                1.0000          0          1,316,880          1,316,880                 0
           151,890 06/30/16 S SELL     10766                1.0000          0            151,890            151,890                 0
  BROKER 0800102   MEMO
         3,753,014 06/30/16 S SELL     10767                1.0000          0          3,753,014          3,753,014                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
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            11,425 06/30/16 S SELL     22015                1.0000          0             11,425             11,425                 0
            90,900 06/30/16 S SELL     22016                1.0000          0             90,900             90,900                 0
            59,400 06/30/16 B BUY      22017                1.0000          0             59,400             59,400                 0
             3,976 06/30/16 S SELL     22018                1.0000          0              3,976              3,976                 0
  BROKER 0800102   MEMO
           112,791 06/30/16 B BUY      22019                1.0000          0            112,791            112,791                 0
  -----------------                                               ------------ ------------------ ------------------  ----------------
       691,957,126             867  TOTAL BUYS                              0        691,957,126        691,957,126                 0
       682,152,408             917  TOTAL SELLS                             0        682,152,408        682,152,408                 0
        28,345,998              24  TOTAL OTHER TRANSACTIONS                0         28,345,998         28,345,998                 0
  -----------------                                               ------------ ------------------ ------------------  ----------------
      1402,455,532                  SECURITY TOTAL                          0      1,402,455,532      1,402,455,532                 0
  199990581 COMMITMENT TO PURCHASE FUND
  BROKER 0800102   MEMO
         2,000,000 07/17/15 S SELL      1060                1.0000          0          2,000,000          2,000,000                 0
           332,773 07/30/15 B BUY       1088                1.0000          0            332,773            332,773                 0
           332,773 07/30/15 S SELL      1089                1.0000          0            332,773            332,773                 0
         2,000,000 07/31/15 B BUY       1075                1.0000          0          2,000,000          2,000,000                 0
         2,000,000 08/03/15 S SELL      1096                1.0000          0          2,000,000          2,000,000                 0
           976,784 08/26/15 B BUY       1100                1.0000          0            976,784            976,784                 0
           976,784 08/31/15 S SELL      1116                1.0000          0            976,784            976,784                 0
         1,250,000 10/29/15 B BUY       1162                1.0000          0          1,250,000          1,250,000                 0
         8,000,000 11/04/15 B BUY          2                1.0000          0          8,000,000          8,000,000                 0
         1,760,000 11/04/15 S SELL      1181                1.0000          0          1,760,000          1,760,000                 0
         1,760,000 11/04/15 B BUY       1184                1.0000          0          1,760,000          1,760,000                 0
         8,000,000 11/05/15 S SELL         6                1.0000          0          8,000,000          8,000,000                 0
         1,760,000 11/09/15 B BUY       1157                1.0000          0          1,760,000          1,760,000                 0
         1,760,000 11/09/15 S SELL      1185                1.0000          0          1,760,000          1,760,000                 0
         1,250,000 11/30/15 S SELL      1177                1.0000          0          1,250,000          1,250,000                 0
         1,540,000 12/15/15 B BUY       1193                1.0000          0          1,540,000          1,540,000                 0
            11,035 12/24/15 B BUY       1195                1.0000          0             11,035             11,035                 0
            11,035 12/24/15 S SELL      1207                1.0000          0             11,035             11,035                 0
           (11,035)12/24/15 S RSELL     1208                1.0000          0            (11,035)           (11,035)                0
            11,035 12/30/15 S SELL      1206                1.0000          0             11,035             11,035                 0
           720,000 01/29/16 B BUY       1234                1.0000          0            720,000            720,000                 0
         6,250,000 01/29/16 B BUY       1235                1.0000          0          6,250,000          6,250,000                 0
         1,540,000 01/29/16 S SELL      1244                1.0000          0          1,540,000          1,540,000                 0
           720,000 02/01/16 S SELL      1289                1.0000          0            720,000            720,000                 0
         6,250,000 02/29/16 S SELL      1288                1.0000          0          6,250,000          6,250,000                 0
           800,000 02/29/16 B BUY       1290                1.0000          0            800,000            800,000                 0
           200,000 03/08/16 B BUY       1305                1.0000          0            200,000            200,000                 0
           672,781 03/29/16 B BUY       1308                1.0000          0            672,781            672,781                 0
           200,000 03/31/16 S SELL      1322                1.0000          0            200,000            200,000                 0
           800,000 03/31/16 S SELL      1323                1.0000          0            800,000            800,000                 0
         5,000,000 03/31/16 B BUY       1324                1.0000          0          5,000,000          5,000,000                 0
         5,000,000 04/01/16 S SELL      1342                1.0000          0          5,000,000          5,000,000                 0
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           197,729 04/18/16 B BUY       1335                1.0000          0            197,729            197,729                 0
           197,729 04/18/16 S SELL      1370                1.0000          0            197,729            197,729                 0
         5,000,000 04/29/16 B BUY       1368                1.0000          0          5,000,000          5,000,000                 0
           672,781 04/29/16 S SELL      1369                1.0000          0            672,781            672,781                 0
         2,000,000 05/31/16 B BUY       1387                1.0000          0          2,000,000          2,000,000                 0
         2,290,000 05/31/16 B BUY       1388                1.0000          0          2,290,000          2,290,000                 0
         4,250,000 05/31/16 B BUY       1389                1.0000          0          4,250,000          4,250,000                 0
         5,000,000 05/31/16 S SELL      1390                1.0000          0          5,000,000          5,000,000                 0
         2,290,000 06/30/16 S SELL      1427                1.0000          0          2,290,000          2,290,000                 0
         4,250,000 06/30/16 S SELL      1428                1.0000          0          4,250,000          4,250,000                 0
         2,000,000 06/30/16 S SELL      1429                1.0000          0          2,000,000          2,000,000                 0
  -----------------                                               ------------ ------------------ ------------------  ----------------
        45,011,102              20  TOTAL BUYS                              0         45,011,102         45,011,102                 0
        47,011,102              21  TOTAL SELLS                             0         47,011,102         47,011,102                 0
  -----------------                                               ------------ ------------------ ------------------  ----------------
        92,022,204                  SECURITY TOTAL                          0         92,022,204         92,022,204                 0
  EUR COLL  ECU COLLATERAL ACCOUNT
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           269,750 07/01/15 O COVER    11713 EUR            1.0000          0            301,064            299,476             1,587
            44,200 07/01/15 O COVER    11715 EUR            1.0000          0             49,331             49,071               260
           270,540 07/01/15 O COVER    11717 EUR            1.0000          0            301,946            300,354             1,592
  BROKER 0800102   MEMO
             3,224 07/01/15 O SHORT    11738 EUR            1.0000          0              3,580              3,580                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           109,688 07/02/15 O SHORT    11763 EUR            1.0000          0            121,802            121,802                 0
            95,200 07/02/15 O SHORT    11765 EUR            1.0000          0            105,715            105,715                 0
           160,320 07/02/15 O SHORT    11767 EUR            1.0000          0            178,027            178,027                 0
            86,125 07/03/15 O SHORT    11798 EUR            1.0000          0             95,603             95,603                 0
           134,300 07/03/15 O COVER    11800 EUR            1.0000          0            149,757            149,080               678
           120,240 07/03/15 O SHORT    11802 EUR            1.0000          0            133,472            133,472                 0
           380,760 07/06/15 O SHORT    11838 EUR            1.0000          0            421,673            421,673                 0
           171,700 07/06/15 O SHORT    11840 EUR            1.0000          0            190,149            190,149                 0
           274,625 07/06/15 O SHORT    11842 EUR            1.0000          0            304,133            304,133                 0
           355,710 07/07/15 O SHORT    11873 EUR            1.0000          0            388,987            388,987                 0
           341,250 07/07/15 O SHORT    11875 EUR            1.0000          0            373,174            373,174                 0
           142,800 07/07/15 O COVER    11877 EUR            1.0000          0            158,478            156,159             2,319
           170,340 07/08/15 O COVER    11902 EUR            1.0000          0            189,041            188,481               560
           127,500 07/08/15 O COVER    11904 EUR            1.0000          0            141,498            141,079               419
           134,875 07/08/15 O COVER    11906 EUR            1.0000          0            149,683            149,239               444
         1,891,610 07/09/15 S SELL      7594 EUR            1.0000          0          2,156,787          2,089,377           (67,409)
           490,980 07/09/15 O COVER    11942 EUR            1.0000          0            544,884            542,312             2,572
           425,750 07/09/15 O COVER    11944 EUR            1.0000          0            472,493            470,262             2,230
           107,100 07/09/15 O COVER    11946 EUR            1.0000          0            118,858            118,297               561
  BROKER 0800102   MEMO
         2,536,070 07/09/15 O COVER    11974 EUR            1.0000          0          2,814,502          2,801,216            13,286
           808,562 07/09/15 B BUY      11976 EUR            1.0000          0            893,097            893,097                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            54,400 07/10/15 B BUY      12007 EUR            1.0000          0             60,781             60,781                 0
           581,160 07/10/15 B BUY      12009 EUR            1.0000          0            649,330            649,330                 0
           531,375 07/10/15 B BUY      12011 EUR            1.0000          0            593,705            593,705                 0
           270,540 07/13/15 B BUY      12053 EUR            1.0000          0            297,878            297,878                 0
           237,250 07/13/15 B BUY      12055 EUR            1.0000          0            261,224            261,224                 0
            64,600 07/13/15 B BUY      12057 EUR            1.0000          0             71,128             71,128                 0
            70,140 07/14/15 B BUY      12096 EUR            1.0000          0             77,154             77,154                 0
            40,625 07/14/15 B BUY      12098 EUR            1.0000          0             44,688             44,688                 0
            71,400 07/14/15 B BUY      12100 EUR            1.0000          0             78,540             78,540                 0
            69,063 07/15/15 B BUY      12128 EUR            1.0000          0             75,668             75,668                 0
           108,800 07/15/15 B BUY      12130 EUR            1.0000          0            119,207            119,207                 0
           115,230 07/15/15 B BUY      12132 EUR            1.0000          0            126,252            126,252                 0
            73,100 07/16/15 B BUY      12169 EUR            1.0000          0             79,705             79,705                 0
           255,510 07/16/15 B BUY      12171 EUR            1.0000          0            278,595            278,595                 0
           287,625 07/16/15 B BUY      12173 EUR            1.0000          0            313,612            313,612                 0
            25,050 07/17/15 S SELL     12203 EUR            1.0000          0             27,674             27,188              (486)
            90,188 07/17/15 S SELL     12205 EUR            1.0000          0             99,634             97,885            (1,749)
           120,700 07/17/15 B BUY      12207 EUR            1.0000          0            131,002            131,002                 0
  BROKER 0800102   MEMO
                 3 07/20/15 S SELL      7686 EUR            1.0000          0                  3                  3                 0
  BROKER
                 0 07/20/15 S RLOSS     7688 EUR             .0000          0                  0                 (3)               (3)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           131,625 07/20/15 B BUY      12235 EUR            1.0000          0            142,991            142,991                 0
            85,170 07/20/15 B BUY      12237 EUR            1.0000          0             92,524             92,524                 0
            49,300 07/20/15 B BUY      12239 EUR            1.0000          0             53,557             53,557                 0
           110,080 07/21/15 S SELL     12272 EUR            1.0000          0            121,406            120,356            (1,050)
             2,264 07/21/15 S SELL     12274 EUR            1.0000          0              2,497              2,476               (22)
           130,900 07/21/15 S SELL     12276 EUR            1.0000          0            144,368            143,120            (1,249)
           238,063 07/21/15 S SELL     12278 EUR            1.0000          0            262,557            260,286            (2,271)
            33,280 07/22/15 S SELL     12305 EUR            1.0000          0             36,704             36,247              (457)
            74,800 07/22/15 B BUY      12307 EUR            1.0000          0             81,468             81,468                 0
           143,000 07/22/15 S SELL     12309 EUR            1.0000          0            157,671            155,748            (1,922)
            28,438 07/23/15 S SELL     12347 EUR            1.0000          0             31,355             31,220              (135)
            64,600 07/23/15 B BUY      12349 EUR            1.0000          0             70,921             70,921                 0
             5,120 07/23/15 S SELL     12351 EUR            1.0000          0              5,645              5,621               (24)
            61,200 07/24/15 B BUY      12375 EUR            1.0000          0             67,109             67,109                 0
            81,920 07/24/15 S SELL     12377 EUR            1.0000          0             90,308             89,829              (479)
           251,875 07/24/15 S SELL     12379 EUR            1.0000          0            277,666            276,194            (1,472)
           442,813 07/27/15 S SELL     12418 EUR            1.0000          0            488,155            491,588             3,434
            49,300 07/27/15 S SELL     12420 EUR            1.0000          0             54,348             54,730               382
           209,920 07/27/15 S SELL     12422 EUR            1.0000          0            231,415            233,043             1,628
            25,500 07/28/15 B BUY      12452 EUR            1.0000          0             28,146             28,146                 0
           143,813 07/28/15 B BUY      12454 EUR            1.0000          0            158,733            158,733                 0
            81,920 07/28/15 B BUY      12456 EUR            1.0000          0             90,419             90,419                 0
            35,700 07/29/15 S SELL     12489 EUR            1.0000          0             39,360             39,384                24
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
            58,880 07/29/15 B BUY      12491 EUR            1.0000          0             64,956             64,956                 0
            71,500 07/29/15 B BUY      12493 EUR            1.0000          0             78,879             78,879                 0
           154,700 07/30/15 B BUY      12524 EUR            1.0000          0            169,002            169,002                 0
            62,563 07/30/15 B BUY      12526 EUR            1.0000          0             68,346             68,346                 0
            15,360 07/30/15 B BUY      12528 EUR            1.0000          0             16,780             16,780                 0
            95,063 07/31/15 B BUY      12560 EUR            1.0000          0            105,030            105,030                 0
           107,100 07/31/15 B BUY      12562 EUR            1.0000          0            118,329            118,329                 0
            51,200 07/31/15 B BUY      12564 EUR            1.0000          0             56,568             56,568                 0
            42,500 08/03/15 S SELL     12597 EUR            1.0000          0             46,835             46,633              (202)
           216,125 08/03/15 B BUY      12599 EUR            1.0000          0            237,143            237,143                 0
            92,160 08/03/15 B BUY      12601 EUR            1.0000          0            101,123            101,123                 0
  BROKER 0800102   MEMO
             2,349 08/03/15 S SELL     12631 EUR            1.0000          0              2,588              2,577               (10)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            34,938 08/04/15 B BUY      12655 EUR            1.0000          0             38,293             38,293                 0
            40,960 08/04/15 S SELL     12657 EUR            1.0000          0             45,119             44,894              (224)
             5,100 08/04/15 B BUY      12659 EUR            1.0000          0              5,590              5,590                 0
           307,938 08/05/15 B BUY      12691 EUR            1.0000          0            334,620            334,620                 0
            73,073 08/05/15 S SELL     12693 EUR            1.0000          0             80,403             79,405              (998)
           158,720 08/05/15 B BUY      12695 EUR            1.0000          0            172,473            172,473                 0
            28,160 08/06/15 S SELL     12721 EUR            1.0000          0             30,969             30,731              (238)
            98,313 08/06/15 S SELL     12723 EUR            1.0000          0            108,119            107,288              (831)
  BROKER 0800102   MEMO
           614,385 08/06/15 S SELL     12754 EUR            1.0000          0            675,672            670,479            (5,193)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           154,375 08/07/15 S SELL     12774 EUR            1.0000          0            169,774            168,879              (896)
            74,240 08/07/15 S SELL     12776 EUR            1.0000          0             81,646             81,215              (431)
           171,438 08/10/15 B BUY      12803 EUR            1.0000          0            188,247            188,247                 0
            89,600 08/10/15 B BUY      12805 EUR            1.0000          0             98,385             98,385                 0
           181,760 08/11/15 S SELL     12839 EUR            1.0000          0            199,866            200,799               934
           507,000 08/11/15 S SELL     12841 EUR            1.0000          0            557,504            560,108             2,605
           555,750 08/12/15 S SELL     12864 EUR            1.0000          0            611,110            621,856            10,747
           286,720 08/12/15 S SELL     12866 EUR            1.0000          0            315,281            320,825             5,544
            53,760 08/13/15 B BUY      12897 EUR            1.0000          0             59,821             59,821                 0
            91,000 08/13/15 B BUY      12899 EUR            1.0000          0            101,260            101,260                 0
            16,250 08/14/15 S SELL     12930 EUR            1.0000          0             17,886             18,055               169
            46,080 08/14/15 S SELL     12932 EUR            1.0000          0             50,719             51,199               480
            66,625 08/17/15 S SELL     12961 EUR            1.0000          0             73,333             73,784               451
            20,480 08/17/15 B BUY      12963 EUR            1.0000          0             22,681             22,681                 0
            15,360 08/18/15 S SELL     13010 EUR            1.0000          0             16,908             16,949                41
            56,063 08/18/15 S SELL     13012 EUR            1.0000          0             61,712             61,862               151
            54,319 08/18/15 B BUY      13014 EUR            1.0000          0             59,938             59,938                 0
           374,563 08/19/15 S SELL     13055 EUR            1.0000          0            412,339            414,098             1,759
           163,840 08/19/15 S SELL     13057 EUR            1.0000          0            180,364            181,133               769
           276,610 08/19/15 S SELL     13059 EUR            1.0000          0            304,507            305,806             1,299
           416,000 08/20/15 S SELL     13088 EUR            1.0000          0            457,955            465,858             7,902
           284,950 08/20/15 S SELL     13090 EUR            1.0000          0            313,688            319,101             5,413
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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           136,114 08/20/15 S SELL     13092 EUR            1.0000          0            149,842            152,427             2,586
            61,006 08/20/15 O SHORT    13094 EUR            1.0000          0             68,318             68,318                 0
           439,240 08/21/15 O SHORT    13139 EUR            1.0000          0            496,956            496,956                 0
           262,217 08/21/15 O SHORT    13141 EUR            1.0000          0            296,672            296,672                 0
           451,750 08/21/15 O SHORT    13143 EUR            1.0000          0            511,110            511,110                 0
  BROKER 0800102   MEMO
           373,586 08/21/15 O SHORT    13158 EUR            1.0000          0            422,675            422,675                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           847,438 08/24/15 O SHORT    13176 EUR            1.0000          0            980,951            980,951                 0
           646,350 08/24/15 O SHORT    13178 EUR            1.0000          0            748,182            748,182                 0
           464,260 08/25/15 O COVER    13224 EUR            1.0000          0            531,043            529,767             1,276
           864,500 08/25/15 O COVER    13226 EUR            1.0000          0            988,856            986,481             2,375
           109,640 08/25/15 O COVER    13228 EUR            1.0000          0            125,412            125,111               301
           215,450 08/26/15 O SHORT    13269 EUR            1.0000          0            245,710            245,710                 0
           210,438 08/26/15 O SHORT    13271 EUR            1.0000          0            239,993            239,993                 0
           172,960 08/26/15 O SHORT    13273 EUR            1.0000          0            197,252            197,252                 0
           391,040 08/27/15 O COVER    13317 EUR            1.0000          0            446,935            438,571             8,364
           486,688 08/27/15 O COVER    13319 EUR            1.0000          0            556,255            545,844            10,410
           400,320 08/27/15 O COVER    13321 EUR            1.0000          0            457,542            448,979             8,563
            99,938 08/28/15 O SHORT    13365 EUR            1.0000          0            112,145            112,145                 0
            26,320 08/28/15 O SHORT    13367 EUR            1.0000          0             29,535             29,535                 0
            69,500 08/28/15 O COVER    13369 EUR            1.0000          0             79,267             77,989             1,278
            37,600 08/31/15 O SHORT    13399 EUR            1.0000          0             42,131             42,131                 0
            39,000 08/31/15 O SHORT    13401 EUR            1.0000          0             43,700             43,700                 0
            20,850 08/31/15 O SHORT    13403 EUR            1.0000          0             23,362             23,362                 0
           321,090 09/01/15 O SHORT    13432 EUR            1.0000          0            361,499            361,499                 0
           409,500 09/01/15 O SHORT    13434 EUR            1.0000          0            461,036            461,036                 0
           327,120 09/01/15 O SHORT    13436 EUR            1.0000          0            368,288            368,288                 0
  BROKER 0800102   MEMO
             2,155 09/01/15 O SHORT    13465 EUR            1.0000          0              2,426              2,426                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             6,950 09/02/15 O COVER    13487 EUR            1.0000          0              7,871              7,805                66
           117,000 09/02/15 O COVER    13489 EUR            1.0000          0            132,502            131,397             1,105
            86,480 09/02/15 O COVER    13491 EUR            1.0000          0             97,938             97,121               817
           300,240 09/03/15 O COVER    13526 EUR            1.0000          0            340,019            333,161             6,858
           419,250 09/03/15 O COVER    13528 EUR            1.0000          0            474,797            465,221             9,576
           251,920 09/03/15 O COVER    13530 EUR            1.0000          0            285,297            279,543             5,754
           327,120 09/04/15 O SHORT    13584 EUR            1.0000          0            363,610            363,610                 0
           441,188 09/04/15 O SHORT    13586 EUR            1.0000          0            490,402            490,402                 0
           319,700 09/04/15 O SHORT    13588 EUR            1.0000          0            355,363            355,363                 0
            60,160 09/07/15 O COVER    13644 EUR            1.0000          0             67,473             67,133               340
            98,313 09/07/15 O COVER    13646 EUR            1.0000          0            110,263            109,707               556
            73,670 09/07/15 O COVER    13648 EUR            1.0000          0             82,625             82,208               417
           108,420 09/08/15 O COVER    13673 EUR            1.0000          0            121,599            121,273               326
           270,563 09/08/15 O COVER    13675 EUR            1.0000          0            303,452            302,638               814
           131,600 09/08/15 O COVER    13677 EUR            1.0000          0            147,597            147,201               396
            40,625 09/09/15 O COVER    13712 EUR            1.0000          0             45,563             45,368               195
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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           135,360 09/09/15 O COVER    13714 EUR            1.0000          0            151,814            151,163               651
           137,610 09/09/15 O COVER    13716 EUR            1.0000          0            154,338            153,676               662
  BROKER 0800102   MEMO
            37,550 09/09/15 O SHORT    13744 EUR            1.0000          0             41,934             41,934                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           223,790 09/10/15 O SHORT    13766 EUR            1.0000          0            251,148            251,148                 0
           147,063 09/10/15 O SHORT    13768 EUR            1.0000          0            165,041            165,041                 0
           180,480 09/10/15 O SHORT    13770 EUR            1.0000          0            202,544            202,544                 0
           173,750 09/11/15 O SHORT    13826 EUR            1.0000          0            196,112            196,112                 0
            16,849 09/11/15 O COVER    13828 EUR            1.0000          0             18,910             19,017              (107)
           169,104 09/11/15 O SHORT    13830 EUR            1.0000          0            190,868            190,868                 0
           128,381 09/11/15 O SHORT    13834 EUR            1.0000          0            144,904            144,904                 0
  BROKER 0800102   MEMO
            44,584 09/11/15 O COVER    13865 EUR            1.0000          0             50,080             50,321              (242)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            56,305 09/14/15 O SHORT    13900 EUR            1.0000          0             63,585             63,585                 0
            45,500 09/14/15 O COVER    13902 EUR            1.0000          0             51,116             51,383              (267)
               579 09/14/15 O SHORT    13904 EUR            1.0000          0                654                654                 0
            22,560 09/14/15 O SHORT    13906 EUR            1.0000          0             25,477             25,477                 0
           117,872 09/15/15 O COVER    13936 EUR            1.0000          0            132,430            132,901              (471)
            73,125 09/15/15 O COVER    13938 EUR            1.0000          0             82,156             82,448              (292)
            94,000 09/15/15 O COVER    13940 EUR            1.0000          0            105,609            105,985              (376)
           178,198 09/16/15 O COVER    13975 EUR            1.0000          0            200,206            201,284            (1,078)
            42,250 09/16/15 O COVER    13977 EUR            1.0000          0             47,468             47,723              (255)
           157,920 09/16/15 O COVER    13979 EUR            1.0000          0            177,424            178,379              (955)
             9,750 09/17/15 O COVER    14014 EUR            1.0000          0             10,954             11,034               (79)
            25,020 09/17/15 O SHORT    14016 EUR            1.0000          0             28,314             28,314                 0
            18,800 09/17/15 O COVER    14018 EUR            1.0000          0             21,125             21,275              (150)
           287,730 09/18/15 O SHORT    14053 EUR            1.0000          0            327,350            327,350                 0
           543,563 09/18/15 O SHORT    14055 EUR            1.0000          0            618,411            618,411                 0
           398,560 09/18/15 O SHORT    14057 EUR            1.0000          0            453,442            453,442                 0
           150,120 09/21/15 O COVER    14099 EUR            1.0000          0            169,671            168,059             1,612
            98,313 09/21/15 O COVER    14101 EUR            1.0000          0            111,116            110,061             1,055
           135,360 09/21/15 O COVER    14103 EUR            1.0000          0            152,989            151,536             1,453
           432,400 09/22/15 O SHORT    14126 EUR            1.0000          0            481,413            481,413                 0
           650,813 09/22/15 O SHORT    14128 EUR            1.0000          0            724,582            724,582                 0
           362,790 09/22/15 O SHORT    14130 EUR            1.0000          0            403,912            403,912                 0
            20,850 09/23/15 O SHORT    14156 EUR            1.0000          0             23,237             23,237                 0
            83,688 09/23/15 O COVER    14158 EUR            1.0000          0             94,028             93,270               758
            30,080 09/23/15 O COVER    14160 EUR            1.0000          0             33,797             33,524               273
           333,125 09/24/15 O SHORT    14190 EUR            1.0000          0            376,048            376,048                 0
           257,150 09/24/15 O SHORT    14192 EUR            1.0000          0            290,284            290,284                 0
           255,680 09/24/15 O SHORT    14194 EUR            1.0000          0            288,624            288,624                 0
           470,438 09/25/15 O COVER    14241 EUR            1.0000          0            529,039            525,643             3,395
           368,350 09/25/15 O COVER    14243 EUR            1.0000          0            414,234            411,576             2,659
           398,275 09/25/15 O COVER    14245 EUR            1.0000          0            447,888            445,013             2,875
           348,563 09/28/15 O SHORT    14285 EUR            1.0000          0            390,686            390,686                 0
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           301,630 09/28/15 O SHORT    14287 EUR            1.0000          0            338,082            338,082                 0
           388,500 09/28/15 O SHORT    14289 EUR            1.0000          0            435,450            435,450                 0
            36,750 09/29/15 O SHORT    14325 EUR            1.0000          0             41,232             41,232                 0
            12,510 09/29/15 O COVER    14327 EUR            1.0000          0             14,057             14,036                21
            39,000 09/29/15 O SHORT    14329 EUR            1.0000          0             43,756             43,756                 0
           313,625 09/30/15 O COVER    14354 EUR            1.0000          0            352,398            350,084             2,314
           341,250 09/30/15 O COVER    14356 EUR            1.0000          0            383,438            380,920             2,517
           243,250 09/30/15 O COVER    14358 EUR            1.0000          0            273,322            271,528             1,794
           244,563 10/01/15 O SHORT    14398 EUR            1.0000          0            274,008            274,008                 0
            73,670 10/01/15 O SHORT    14400 EUR            1.0000          0             82,540             82,540                 0
           157,500 10/01/15 O SHORT    14402 EUR            1.0000          0            176,463            176,463                 0
  BROKER 0800102   MEMO
             2,952 10/01/15 O SHORT    14429 EUR            1.0000          0              3,308              3,308                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            78,750 10/02/15 O COVER    14449 EUR            1.0000          0             88,454             88,795              (340)
           109,810 10/02/15 O COVER    14451 EUR            1.0000          0            123,342            123,816              (474)
            43,875 10/02/15 O COVER    14453 EUR            1.0000          0             49,282             49,471              (190)
           390,590 10/05/15 O COVER    14478 EUR            1.0000          0            438,722            437,910               812
           525,000 10/05/15 O COVER    14480 EUR            1.0000          0            589,695            588,604             1,092
           427,375 10/05/15 O COVER    14482 EUR            1.0000          0            480,040            479,151               889
           111,200 10/06/15 O COVER    14513 EUR            1.0000          0            124,903            125,245              (341)
           190,938 10/06/15 O COVER    14515 EUR            1.0000          0            214,467            215,053              (586)
           215,250 10/06/15 O COVER    14517 EUR            1.0000          0            241,775            242,436              (661)
             4,170 10/07/15 O SHORT    14548 EUR            1.0000          0              4,686              4,686                 0
            36,750 10/07/15 O SHORT    14550 EUR            1.0000          0             41,296             41,296                 0
            49,563 10/07/15 O COVER    14552 EUR            1.0000          0             55,671             55,693               (23)
  BROKER 0800102   MEMO
         1,782,740 10/07/15 O COVER    14583 EUR            1.0000          0          2,002,445          2,003,265              (820)
           996,594 10/07/15 B BUY      14585 EUR            1.0000          0          1,119,873          1,119,873                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            52,500 10/08/15 B BUY      14609 EUR            1.0000          0             59,207             59,207                 0
            87,750 10/08/15 B BUY      14611 EUR            1.0000          0             98,960             98,960                 0
            47,260 10/08/15 B BUY      14613 EUR            1.0000          0             53,297             53,297                 0
            15,290 10/09/15 S SELL     14650 EUR            1.0000          0             17,191             17,361               170
           115,500 10/09/15 B BUY      14652 EUR            1.0000          0            131,144            131,144                 0
           157,625 10/09/15 B BUY      14654 EUR            1.0000          0            178,975            178,975                 0
            43,090 10/12/15 S SELL     14678 EUR            1.0000          0             48,539             49,004               466
            55,250 10/12/15 B BUY      14680 EUR            1.0000          0             62,833             62,833                 0
             5,250 10/12/15 B BUY      14682 EUR            1.0000          0              5,971              5,971                 0
            76,317 10/12/15 B BUY      14874 EUR            1.0000          0             86,791             86,791                 0
            91,473 10/13/15 S SELL     14725 EUR            1.0000          0            103,080            104,036               957
            21,840 10/13/15 S SELL     14727 EUR            1.0000          0             24,611             24,840               228
            21,962 10/13/15 B BUY      14729 EUR            1.0000          0             24,978             24,978                 0
           182,813 10/13/15 S SELL     14731 EUR            1.0000          0            206,041            207,922             1,881
           168,000 10/13/15 S SELL     14733 EUR            1.0000          0            189,346            191,075             1,729
            37,319 10/13/15 S SELL     14775 EUR            1.0000          0             42,060             42,444               384
               712 10/13/15 S SELL     14777 EUR            1.0000          0                803                810                 7
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           105,000 10/14/15 S SELL     14779 EUR            1.0000          0            118,341            120,078             1,737
           148,688 10/14/15 S SELL     14781 EUR            1.0000          0            167,580            170,039             2,459
           103,600 10/14/15 S SELL     14783 EUR            1.0000          0            116,764            118,477             1,713
  BROKER 0800102   MEMO
             1,808 10/14/15 S SELL     14816 EUR            1.0000          0              2,037              2,067                30
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           213,688 10/15/15 B BUY      14830 EUR            1.0000          0            243,315            243,315                 0
           220,500 10/15/15 B BUY      14832 EUR            1.0000          0            251,072            251,072                 0
           252,980 10/15/15 B BUY      14834 EUR            1.0000          0            288,056            288,056                 0
           126,000 10/16/15 B BUY      14876 EUR            1.0000          0            143,350            143,350                 0
            63,375 10/16/15 B BUY      14878 EUR            1.0000          0             72,102             72,102                 0
           119,540 10/16/15 B BUY      14880 EUR            1.0000          0            136,001            136,001                 0
  BROKER 0800102   MEMO
           196,670 10/19/15 B BUY      14918 EUR            1.0000          0            222,434            222,434                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            54,210 10/20/15 S SELL     14940 EUR            1.0000          0             61,465             61,488                22
             5,688 10/20/15 S SELL     14942 EUR            1.0000          0              6,449              6,451                 2
            57,750 10/20/15 S SELL     14944 EUR            1.0000          0             65,479             65,503                24
            68,110 10/21/15 B BUY      14983 EUR            1.0000          0             77,336             77,336                 0
            57,750 10/21/15 B BUY      14985 EUR            1.0000          0             65,572             65,572                 0
           110,500 10/21/15 B BUY      14987 EUR            1.0000          0            125,467            125,467                 0
           230,740 10/22/15 B BUY      15011 EUR            1.0000          0            257,517            257,517                 0
           440,375 10/22/15 B BUY      15013 EUR            1.0000          0            491,481            491,481                 0
           456,750 10/22/15 B BUY      15015 EUR            1.0000          0            509,756            509,756                 0
           457,438 10/23/15 B BUY      15054 EUR            1.0000          0            504,668            504,668                 0
           341,250 10/23/15 B BUY      15056 EUR            1.0000          0            376,484            376,484                 0
           194,600 10/23/15 B BUY      15058 EUR            1.0000          0            214,692            214,692                 0
            54,210 10/26/15 S SELL     15083 EUR            1.0000          0             60,808             59,894              (914)
            26,250 10/26/15 S SELL     15085 EUR            1.0000          0             29,445             29,002              (443)
            40,625 10/26/15 B BUY      15087 EUR            1.0000          0             44,885             44,885                 0
           118,150 10/27/15 S SELL     15121 EUR            1.0000          0            132,511            130,556            (1,955)
           154,375 10/27/15 S SELL     15123 EUR            1.0000          0            173,139            170,584            (2,554)
           157,500 10/27/15 S SELL     15125 EUR            1.0000          0            176,643            174,038            (2,606)
           194,250 10/28/15 B BUY      15154 EUR            1.0000          0            214,947            214,947                 0
           208,000 10/28/15 B BUY      15156 EUR            1.0000          0            230,162            230,162                 0
           129,270 10/28/15 B BUY      15158 EUR            1.0000          0            143,044            143,044                 0
            85,313 10/29/15 S SELL     15189 EUR            1.0000          0             95,520             93,507            (2,013)
            89,250 10/29/15 S SELL     15191 EUR            1.0000          0             99,928             97,822            (2,106)
             4,170 10/29/15 B BUY      15193 EUR            1.0000          0              4,571              4,571                 0
            49,563 10/30/15 B BUY      15225 EUR            1.0000          0             54,749             54,749                 0
            16,680 10/30/15 S SELL     15227 EUR            1.0000          0             18,672             18,426              (247)
            62,550 11/02/15 B BUY      15254 EUR            1.0000          0             69,021             69,021                 0
           221,813 11/02/15 B BUY      15256 EUR            1.0000          0            244,759            244,759                 0
           157,500 11/02/15 B BUY      15258 EUR            1.0000          0            173,793            173,793                 0
  BROKER 0800102   MEMO
             2,449 11/02/15 S SELL     15283 EUR            1.0000          0              2,737              2,702               (35)
            38,988 11/03/15 B BUY      15312 EUR            1.0000          0             42,699             42,699                 0
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                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
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  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            55,600 11/04/15 B BUY      15336 EUR            1.0000          0             60,390             60,390                 0
           164,938 11/04/15 S SELL     15339 EUR            1.0000          0            184,283            179,147            (5,136)
            62,550 11/05/15 S SELL     15365 EUR            1.0000          0             69,886             67,951            (1,935)
            86,125 11/05/15 B BUY      15368 EUR            1.0000          0             93,562             93,562                 0
            63,000 11/05/15 B BUY      15373 EUR            1.0000          0             68,440             68,440                 0
            88,960 11/06/15 B BUY      15398 EUR            1.0000          0             95,556             95,556                 0
           152,750 11/06/15 B BUY      15401 EUR            1.0000          0            164,076            164,076                 0
            89,250 11/06/15 B BUY      15406 EUR            1.0000          0             95,868             95,868                 0
           132,050 11/09/15 S SELL     15442 EUR            1.0000          0            147,022            141,888            (5,135)
           285,188 11/09/15 S SELL     15445 EUR            1.0000          0            317,523            306,434           (11,089)
            85,778 11/09/15 S SELL     15450 EUR            1.0000          0             95,504             92,168            (3,335)
           122,500 11/09/15 S SELL     15452 EUR            1.0000          0            136,390            131,626            (4,763)
  BROKER 0800102   MEMO
            58,473 11/10/15 B BUY      15479 EUR            1.0000          0             62,528             62,528                 0
            61,250 11/11/15 B BUY      15505 EUR            1.0000          0             65,712             65,712                 0
           108,420 11/11/15 B BUY      15507 EUR            1.0000          0            116,318            116,318                 0
           126,750 11/11/15 B BUY      15509 EUR            1.0000          0            135,984            135,984                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           229,350 11/12/15 S SELL     15537 EUR            1.0000          0            254,622            246,654            (7,968)
           199,875 11/12/15 S SELL     15540 EUR            1.0000          0            221,900            214,956            (6,944)
           144,550 11/12/15 S SELL     15546 EUR            1.0000          0            160,478            155,456            (5,022)
           173,750 11/13/15 S SELL     15575 EUR            1.0000          0            192,896            186,460            (6,436)
           151,938 11/13/15 S SELL     15578 EUR            1.0000          0            168,680            163,052            (5,628)
            78,400 11/13/15 S SELL     15584 EUR            1.0000          0             87,039             84,135            (2,904)
            20,850 11/16/15 B BUY      15610 EUR            1.0000          0             22,345             22,345                 0
             9,750 11/16/15 S SELL     15613 EUR            1.0000          0             10,822             10,449              (373)
             2,450 11/16/15 S SELL     15619 EUR            1.0000          0              2,719              2,626               (94)
  BROKER 0800102   MEMO
           913,316 11/16/15 S SELL     15632 EUR            1.0000          0          1,013,753            978,801           (34,952)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           283,161 11/17/15 B BUY      15669 EUR            1.0000          0            301,581            301,581                 0
            56,026 11/17/15 B BUY      15671 EUR            1.0000          0             59,670             59,670                 0
           441,188 11/17/15 B BUY      15674 EUR            1.0000          0            469,887            469,887                 0
           230,300 11/17/15 B BUY      15680 EUR            1.0000          0            245,281            245,281                 0
            18,070 11/18/15 S SELL     15710 EUR            1.0000          0             19,835             19,239              (596)
             8,125 11/18/15 B BUY      15713 EUR            1.0000          0              8,651              8,651                 0
            34,300 11/18/15 S SELL     15719 EUR            1.0000          0             37,648             36,519            (1,129)
            91,740 11/19/15 B BUY      15747 EUR            1.0000          0             98,497             98,497                 0
           203,125 11/19/15 B BUY      15750 EUR            1.0000          0            218,085            218,085                 0
            44,100 11/19/15 B BUY      15756 EUR            1.0000          0             47,348             47,348                 0
  BROKER 0800102   MEMO
             6,950 11/20/15 S SELL     15787 EUR            1.0000          0              7,614              7,416              (199)
             9,800 11/20/15 B BUY      15789 EUR            1.0000          0             10,457             10,457                 0
            60,125 11/20/15 B BUY      15791 EUR            1.0000          0             64,153             64,153                 0
            70,890 11/23/15 S SELL     15821 EUR            1.0000          0             77,631             75,275            (2,356)
            21,938 11/23/15 S SELL     15823 EUR            1.0000          0             24,024             23,294              (729)
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             4,900 11/23/15 S SELL     15825 EUR            1.0000          0              5,366              5,203              (163)
           567,198 11/24/15 S SELL     15863 EUR            1.0000          0            621,132            603,526           (17,606)
           132,300 11/25/15 B BUY      15904 EUR            1.0000          0            140,264            140,264                 0
           190,430 11/25/15 B BUY      15906 EUR            1.0000          0            201,894            201,894                 0
           398,938 11/25/15 B BUY      15909 EUR            1.0000          0            422,954            422,954                 0
            88,200 11/26/15 B BUY      15929 EUR            1.0000          0             93,660             93,660                 0
           113,980 11/26/15 B BUY      15931 EUR            1.0000          0            121,035            121,035                 0
           244,563 11/26/15 B BUY      15933 EUR            1.0000          0            259,701            259,701                 0
            34,125 11/27/15 S SELL     15968 EUR            1.0000          0             37,070             36,154              (917)
            19,600 11/27/15 S SELL     15970 EUR            1.0000          0             21,292             20,765              (527)
             1,390 11/27/15 S SELL     15972 EUR            1.0000          0              1,510              1,473               (37)
            72,280 11/30/15 S SELL     16005 EUR            1.0000          0             78,519             76,339            (2,180)
            41,650 11/30/15 B BUY      16008 EUR            1.0000          0             43,989             43,989                 0
           137,313 11/30/15 B BUY      16010 EUR            1.0000          0            145,023            145,023                 0
           300,900 12/01/15 S SELL     16048 EUR            1.0000          0            326,519            319,180            (7,340)
               315 12/01/15 S SELL     16060 EUR            1.0000          0                342                334                (8)
           134,318 12/02/15 S SELL     16096 EUR            1.0000          0            145,755            142,015            (3,740)
           479,550 12/03/15 S SELL     16130 EUR            1.0000          0            520,380            520,384                 4
           291,200 12/03/15 S SELL     16132 EUR            1.0000          0            315,994            315,996                 2
           281,750 12/03/15 S SELL     16134 EUR            1.0000          0            305,739            305,741                 2
            85,457 12/03/15 B BUY      16140 EUR            1.0000          0             92,734             92,734                 0
            91,416 12/04/15 B BUY      16182 EUR            1.0000          0             99,538             99,538                 0
            98,050 12/07/15 B BUY      16209 EUR            1.0000          0            106,409            106,409                 0
           315,380 12/08/15 S SELL     16243 EUR            1.0000          0            342,265            342,850               585
            71,240 12/09/15 S SELL     16265 EUR            1.0000          0             77,313             78,097               784
         2,525,255 12/09/15 S SELL     16281 EUR            1.0000          0          2,740,521          2,768,310            27,789
           103,000 12/10/15 S SELL     16319 EUR            1.0000          0            111,780            112,651               871
           382,027 12/11/15 S SELL     16349 EUR            1.0000          0            414,594            420,116             5,522
            27,823 12/11/15 O SHORT    16351 EUR            1.0000          0             30,597             30,597                 0
           400,344 12/14/15 O SHORT    16394 EUR            1.0000          0            441,479            441,479                 0
           428,166 12/15/15 O COVER    16426 EUR            1.0000          0            472,076            467,601             4,475
           181,660 12/15/15 B BUY      16428 EUR            1.0000          0            198,391            198,391                 0
             2,780 12/16/15 B BUY      16451 EUR            1.0000          0              3,042              3,042                 0
             7,420 12/16/15 B BUY      16459 EUR            1.0000          0              8,120              8,120                 0
           395,910 12/17/15 B BUY      16493 EUR            1.0000          0            428,929            428,929                 0
           320,790 12/18/15 S SELL     16524 EUR            1.0000          0            348,467            347,881              (587)
           266,980 12/21/15 S SELL     16554 EUR            1.0000          0            290,015            291,475             1,461
             7,880 12/21/15 O SHORT    16556 EUR            1.0000          0              8,603              8,603                 0
             7,880 12/22/15 O COVER    16583 EUR            1.0000          0              8,603              8,642               (39)
            11,520 12/22/15 B BUY      16592 EUR            1.0000          0             12,633             12,633                 0
           624,830 12/23/15 B BUY      16615 EUR            1.0000          0            679,784            679,784                 0
            11,120 12/24/15 B BUY      16642 EUR            1.0000          0             12,186             12,186                 0
           222,510 12/28/15 S SELL     16667 EUR            1.0000          0            242,144            244,127             1,982
           390,760 12/29/15 B BUY      16690 EUR            1.0000          0            426,163            426,163                 0
           107,550 12/30/15 S SELL     16716 EUR            1.0000          0            117,162            117,375               213
           119,540 12/31/15 S SELL     16739 EUR            1.0000          0            130,223            129,856              (367)
                 4 12/31/15 B BUY      16757 EUR            1.0000          0                  5                  5                 0
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  BROKER
                 0 12/31/15 S RGAIN    16759 EUR             .0000          0                  0                  5                 5
  BROKER 0800102   MEMO
           588,634 01/04/16 S SELL     16779 EUR            1.0000          0            641,241            635,990            (5,251)
           182,326 01/04/16 O SHORT    16781 EUR            1.0000          0            196,994            196,994                 0
             1,193 01/04/16 O SHORT    16817 EUR            1.0000          0              1,289              1,289                 0
           127,450 01/05/16 O COVER    16837 EUR            1.0000          0            137,703            136,639             1,064
           283,660 01/06/16 O SHORT    16866 EUR            1.0000          0            304,935            304,935                 0
           431,550 01/07/16 O SHORT    16895 EUR            1.0000          0            467,498            467,498                 0
           447,270 01/08/16 O SHORT    16926 EUR            1.0000          0            487,770            487,770                 0
            20,742 01/11/16 O COVER    16966 EUR            1.0000          0             22,482             22,513               (31)
           251,690 01/12/16 O COVER    16986 EUR            1.0000          0            272,806            272,480               327
            62,262 01/13/16 O COVER    17015 EUR            1.0000          0             67,485             67,551               (66)
           847,353 01/13/16 O COVER    17033 EUR            1.0000          0            918,444            919,336              (892)
           287,110 01/14/16 O SHORT    17066 EUR            1.0000          0            311,213            311,213                 0
           683,680 01/15/16 O SHORT    17092 EUR            1.0000          0            748,766            748,766                 0
            72,990 01/18/16 O SHORT    17127 EUR            1.0000          0             79,380             79,380                 0
           157,070 01/19/16 O COVER    17157 EUR            1.0000          0            171,412            171,183               230
           196,680 01/19/16 O COVER    17159 EUR            1.0000          0            214,639            214,352               287
           333,600 01/20/16 O SHORT    17196 EUR            1.0000          0            363,524            363,524                 0
           366,004 01/20/16 O SHORT    17204 EUR            1.0000          0            398,835            398,835                 0
           138,600 01/20/16 O SHORT    17206 EUR            1.0000          0            151,032            151,032                 0
           387,360 01/21/16 O COVER    17238 EUR            1.0000          0            422,396            419,259             3,137
           474,570 01/22/16 O COVER    17270 EUR            1.0000          0            517,494            513,698             3,796
           532,423 01/22/16 O SHORT    17282 EUR            1.0000          0            576,321            576,321                 0
            71,710 01/25/16 O SHORT    17308 EUR            1.0000          0             77,680             77,680                 0
           153,440 01/26/16 O COVER    17341 EUR            1.0000          0            166,758            166,459               298
            66,720 01/27/16 O COVER    17371 EUR            1.0000          0             72,511             72,531               (20)
             6,600 01/27/16 O COVER    17379 EUR            1.0000          0              7,173              7,175                (2)
           198,740 01/28/16 O SHORT    17402 EUR            1.0000          0            217,412            217,412                 0
           382,640 01/29/16 O COVER    17444 EUR            1.0000          0            416,277            414,036             2,241
             1,869 02/01/16 O SHORT    17481 EUR            1.0000          0              2,036              2,036                 0
            43,090 02/01/16 O SHORT    17501 EUR            1.0000          0             46,940             46,940                 0
            14,520 02/01/16 O SHORT    17509 EUR            1.0000          0             15,817             15,817                 0
           342,670 02/02/16 O SHORT    17542 EUR            1.0000          0            373,527            373,527                 0
           190,960 02/03/16 O SHORT    17569 EUR            1.0000          0            211,001            211,001                 0
            78,390 02/04/16 O COVER    17596 EUR            1.0000          0             85,495             87,562            (2,066)
           152,120 02/05/16 O SHORT    17619 EUR            1.0000          0            169,515            169,515                 0
           492,500 02/08/16 O SHORT    17643 EUR            1.0000          0            549,014            549,014                 0
           276,590 02/09/16 O SHORT    17665 EUR            1.0000          0            312,809            312,809                 0
           116,390 02/10/16 O COVER    17695 EUR            1.0000          0            128,269            130,293            (2,024)
           468,240 02/11/16 O SHORT    17712 EUR            1.0000          0            531,148            531,148                 0
           334,960 02/12/16 O COVER    17739 EUR            1.0000          0            371,033            376,629            (5,596)
           302,080 02/15/16 O COVER    17754 EUR            1.0000          0            334,612            336,653            (2,041)
            33,722 02/15/16 O COVER    17771 EUR            1.0000          0             37,353             37,581              (228)
           116,160 02/15/16 O COVER    17773 EUR            1.0000          0            128,670            129,455              (785)
            47,180 02/16/16 O SHORT    17800 EUR            1.0000          0             52,580             52,580                 0
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           428,010 02/17/16 O COVER    17827 EUR            1.0000          0            474,174            476,525            (2,351)
             1,390 02/18/16 O COVER    17861 EUR            1.0000          0              1,540              1,543                (3)
             5,280 02/18/16 O SHORT    17869 EUR            1.0000          0              5,861              5,861                 0
            47,260 02/19/16 O SHORT    17894 EUR            1.0000          0             52,489             52,489                 0
            38,280 02/19/16 O SHORT    17902 EUR            1.0000          0             42,516             42,516                 0
           243,250 02/22/16 O COVER    17937 EUR            1.0000          0            269,524            268,244             1,280
            91,080 02/22/16 O COVER    17939 EUR            1.0000          0            100,918            100,438               479
           145,950 02/23/16 O SHORT    17976 EUR            1.0000          0            160,895            160,895                 0
            56,760 02/23/16 O SHORT    17978 EUR            1.0000          0             62,572             62,572                 0
         1,474,117 02/23/16 O COVER    18000 EUR            1.0000          0          1,632,202          1,625,066             7,136
           309,042 02/23/16 B BUY      18002 EUR            1.0000          0            340,688            340,688                 0
           219,620 02/24/16 S SELL     18028 EUR            1.0000          0            242,109            242,065               (44)
            89,422 02/24/16 S SELL     18042 EUR            1.0000          0             98,579             98,561               (18)
            10,898 02/24/16 O SHORT    18044 EUR            1.0000          0             12,012             12,012                 0
            10,898 02/25/16 O COVER    18076 EUR            1.0000          0             12,012             12,024               (12)
            80,520 02/25/16 B BUY      18078 EUR            1.0000          0             88,838             88,838                 0
           208,722 02/25/16 B BUY      18080 EUR            1.0000          0            230,283            230,283                 0
           271,935 02/26/16 B BUY      18108 EUR            1.0000          0            297,130            297,130                 0
           138,400 02/29/16 B BUY      18137 EUR            1.0000          0            150,379            150,379                 0
           423,290 03/01/16 B BUY      18169 EUR            1.0000          0            459,672            459,672                 0
             1,497 03/01/16 S SELL     18178 EUR            1.0000          0              1,635              1,626                (9)
            54,480 03/02/16 B BUY      18207 EUR            1.0000          0             58,991             58,991                 0
           102,150 03/03/16 S SELL     18236 EUR            1.0000          0            111,516            111,670               155
           186,230 03/04/16 B BUY      18267 EUR            1.0000          0            204,983            204,983                 0
            96,290 03/07/16 S SELL     18295 EUR            1.0000          0            105,247            105,760               514
           126,870 03/08/16 S SELL     18329 EUR            1.0000          0            138,671            140,236             1,565
           117,140 03/09/16 B BUY      18349 EUR            1.0000          0            128,977            128,977                 0
           251,300 03/10/16 S SELL     18379 EUR            1.0000          0            274,880            280,112             5,232
           567,070 03/11/16 B BUY      18429 EUR            1.0000          0            632,793            632,793                 0
           122,066 03/14/16 B BUY      18479 EUR            1.0000          0            135,579            135,579                 0
           130,140 03/15/16 S SELL     18527 EUR            1.0000          0            143,543            144,612             1,069
            37,040 03/16/16 B BUY      18554 EUR            1.0000          0             41,020             41,020                 0
           271,997 03/16/16 B BUY      18565 EUR            1.0000          0            301,223            301,223                 0
            64,060 03/17/16 S SELL     18602 EUR            1.0000          0             70,707             72,494             1,786
            86,450 03/18/16 B BUY      18634 EUR            1.0000          0             97,615             97,615                 0
            59,210 03/21/16 S SELL     18656 EUR            1.0000          0             65,426             66,668             1,241
            18,070 03/22/16 S SELL     18687 EUR            1.0000          0             19,967             20,286               319
            15,590 03/23/16 B BUY      18716 EUR            1.0000          0             17,422             17,422                 0
           296,760 03/24/16 S SELL     18750 EUR            1.0000          0            327,950            331,288             3,338
           109,550 03/29/16 B BUY      18825 EUR            1.0000          0            122,537            122,537                 0
           271,850 03/30/16 B BUY      18859 EUR            1.0000          0            308,686            308,686                 0
           268,280 03/31/16 S SELL     18893 EUR            1.0000          0            297,915            305,718             7,803
           299,240 04/01/16 S SELL     18937 EUR            1.0000          0            332,295            339,488             7,192
               559 04/01/16 S SELL     18970 EUR            1.0000          0                621                634                13
            59,320 04/04/16 B BUY      18993 EUR            1.0000          0             67,515             67,515                 0
           362,130 04/05/16 S SELL     19023 EUR            1.0000          0            402,587            411,941             9,354
            95,350 04/06/16 B BUY      19061 EUR            1.0000          0            108,456            108,456                 0
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  BROKER 9011568   MERRILL LYNCH
           169,140 04/07/16 S SELL     19086 EUR            1.0000          0            188,435            192,515             4,080
  BROKER 0800102   MEMO
           270,010 04/08/16 B BUY      19121 EUR            1.0000          0            308,014            308,014                 0
           131,285 04/11/16 B BUY      19153 EUR            1.0000          0            150,229            150,229                 0
            18,359 04/11/16 S SELL     19169 EUR            1.0000          0             20,615             21,008               394
  BROKER 9011568   MERRILL LYNCH
           121,460 04/12/16 B BUY      19185 EUR            1.0000          0            138,167            138,167                 0
  BROKER 0800102   MEMO
           531,830 04/13/16 B BUY      19228 EUR            1.0000          0            600,090            600,090                 0
           109,480 04/14/16 B BUY      19249 EUR            1.0000          0            123,307            123,307                 0
         1,181,449 04/14/16 S SELL     19264 EUR            1.0000          0          1,329,574          1,330,666             1,092
            11,120 04/15/16 S SELL     19297 EUR            1.0000          0             12,514             12,563                49
            15,780 04/15/16 S SELL     19299 EUR            1.0000          0             17,758             17,827                69
             9,730 04/18/16 B BUY      19334 EUR            1.0000          0             11,023             11,023                 0
            44,710 04/18/16 B BUY      19340 EUR            1.0000          0             50,650             50,650                 0
           155,680 04/19/16 B BUY      19371 EUR            1.0000          0            177,094            177,094                 0
           113,090 04/19/16 B BUY      19373 EUR            1.0000          0            128,646            128,646                 0
             5,560 04/20/16 S SELL     19408 EUR            1.0000          0              6,275              6,301                26
            97,310 04/20/16 B BUY      19410 EUR            1.0000          0            110,286            110,286                 0
            62,550 04/21/16 S SELL     19443 EUR            1.0000          0             70,619             70,616                (3)
            26,300 04/21/16 B BUY      19445 EUR            1.0000          0             29,691             29,691                 0
            40,310 04/22/16 S SELL     19480 EUR            1.0000          0             45,510             45,310              (200)
            52,600 04/22/16 S SELL     19482 EUR            1.0000          0             59,385             59,125              (260)
           122,320 04/25/16 S SELL     19527 EUR            1.0000          0            138,099            137,836              (263)
            49,970 04/25/16 S SELL     19529 EUR            1.0000          0             56,416             56,309              (107)
            22,240 04/26/16 B BUY      19573 EUR            1.0000          0             25,148             25,148                 0
             1,652 04/26/16 B BUY      19575 EUR            1.0000          0              1,868              1,868                 0
            23,044 04/26/16 B BUY      19577 EUR            1.0000          0             26,058             26,058                 0
                20 04/26/16 S SELL     19631 EUR            1.0000          0                 23                 23                 0
            65,330 04/27/16 B BUY      19627 EUR            1.0000          0             73,888             73,888                 0
             5,130 04/27/16 S SELL     19629 EUR            1.0000          0              5,793              5,802                 9
            25,900 04/27/16 B BUY      19633 EUR            1.0000          0             29,293             29,293                 0
         4,085,612 04/27/16 B BUY      19652 EUR            1.0000          0          4,620,827          4,620,827                 0
           511,611 04/27/16 S SELL     19656 EUR            1.0000          0            578,448            578,632               184
            73,670 04/28/16 B BUY      19693 EUR            1.0000          0             83,358             83,358                 0
             6,270 04/28/16 S SELL     19695 EUR            1.0000          0              7,089              7,095                 5
            14,800 04/28/16 S SELL     19697 EUR            1.0000          0             16,734             16,746                13
         4,085,612 04/28/16 S SELL     19718 EUR            1.0000          0          4,619,415          4,622,870             3,455
           511,611 04/28/16 B BUY      19722 EUR            1.0000          0            578,888            578,888                 0
           297,460 04/29/16 S SELL     19748 EUR            1.0000          0            336,441            340,696             4,255
            13,110 04/29/16 B BUY      19750 EUR            1.0000          0             15,016             15,016                 0
           310,800 04/29/16 S SELL     19752 EUR            1.0000          0            351,600            355,975             4,375
            44,480 05/02/16 B BUY      19791 EUR            1.0000          0             51,212             51,212                 0
             1,140 05/02/16 S SELL     19793 EUR            1.0000          0              1,291              1,313                21
             7,400 05/02/16 B BUY      19795 EUR            1.0000          0              8,520              8,520                 0
               885 05/02/16 S SELL     19824 EUR            1.0000          0              1,003              1,019                16
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           205,720 05/03/16 S SELL     19866 EUR            1.0000          0            233,105            236,938             3,833
            17,100 05/03/16 S SELL     19868 EUR            1.0000          0             19,376             19,695               319
           181,300 05/03/16 S SELL     19870 EUR            1.0000          0            205,434            208,812             3,378
           122,320 05/04/16 S SELL     19907 EUR            1.0000          0            138,603            140,576             1,973
               570 05/04/16 S SELL     19909 EUR            1.0000          0                646                655                 9
            35,483 05/04/16 S SELL     19917 EUR            1.0000          0             40,206             40,779               572
           131,017 05/04/16 O SHORT    19919 EUR            1.0000          0            150,571            150,571                 0
            62,550 05/05/16 O COVER    19969 EUR            1.0000          0             71,886             71,304               582
             7,980 05/05/16 O SHORT    19971 EUR            1.0000          0              9,097              9,097                 0
            18,500 05/05/16 O COVER    19973 EUR            1.0000          0             21,243             21,089               154
             4,170 05/06/16 O COVER    20021 EUR            1.0000          0              4,788              4,763                25
             4,560 05/06/16 O SHORT    20023 EUR            1.0000          0              5,209              5,209                 0
            37,000 05/06/16 O COVER    20025 EUR            1.0000          0             42,469             42,265               204
             6,950 05/09/16 O COVER    20073 EUR            1.0000          0              7,977              7,922                56
             2,280 05/09/16 O SHORT    20075 EUR            1.0000          0              2,599              2,599                 0
            16,667 05/09/16 O COVER    20092 EUR            1.0000          0             19,112             18,997               115
            42,533 05/09/16 B BUY      20094 EUR            1.0000          0             48,479             48,479                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            92,500 05/10/16 B BUY      20127 EUR            1.0000          0            105,408            105,408                 0
               570 05/10/16 S SELL     20129 EUR            1.0000          0                650                650                 0
           130,660 05/10/16 B BUY      20131 EUR            1.0000          0            148,894            148,894                 0
            62,900 05/11/16 S SELL     20178 EUR            1.0000          0             71,680             71,914               233
               570 05/11/16 S SELL     20180 EUR            1.0000          0                650                652                 2
            43,090 05/11/16 S SELL     20182 EUR            1.0000          0             49,105             49,265               160
  BROKER 0800102   MEMO
           101,470 05/12/16 S SELL     20229 EUR            1.0000          0            115,634            115,716                82
             3,420 05/12/16 B BUY      20231 EUR            1.0000          0              3,900              3,900                 0
            60,513 05/12/16 S SELL     20248 EUR            1.0000          0             68,963             69,009                46
            20,887 05/12/16 O SHORT    20250 EUR            1.0000          0             23,820             23,820                 0
           510,514 05/12/16 O SHORT    20266 EUR            1.0000          0            582,190            582,190                 0
            73,670 05/13/16 O COVER    20306 EUR            1.0000          0             84,013             83,236               777
             1,140 05/13/16 O SHORT    20308 EUR            1.0000          0              1,288              1,288                 0
            85,100 05/13/16 O COVER    20310 EUR            1.0000          0             97,046             96,150               896
            90,563 05/16/16 O SHORT    20363 EUR            1.0000          0            102,617            102,617                 0
           116,949 05/16/16 O COVER    20365 EUR            1.0000          0            133,200            132,515               685
             2,850 05/16/16 O COVER    20367 EUR            1.0000          0              3,246              3,229                17
            14,800 05/16/16 O SHORT    20369 EUR            1.0000          0             16,770             16,770                 0
            40,310 05/17/16 O SHORT    20422 EUR            1.0000          0             45,695             45,695                 0
             2,850 05/17/16 O SHORT    20424 EUR            1.0000          0              3,231              3,231                 0
            66,118 05/17/16 O SHORT    20426 EUR            1.0000          0             74,952             74,952                 0
            62,550 05/18/16 O COVER    20478 EUR            1.0000          0             71,152             70,553               599
             5,700 05/18/16 O COVER    20480 EUR            1.0000          0              6,484              6,429                55
           137,610 05/19/16 O SHORT    20526 EUR            1.0000          0            154,192            154,192                 0
             1,710 05/19/16 O COVER    20528 EUR            1.0000          0              1,938              1,916                22
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           175,140 05/20/16 O COVER    20569 EUR            1.0000          0            198,463            196,384             2,078
             1,710 05/20/16 O COVER    20571 EUR            1.0000          0              1,938              1,917                20
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            20,850 05/23/16 O SHORT    20617 EUR            1.0000          0             23,351             23,351                 0
               570 05/23/16 O COVER    20619 EUR            1.0000          0                645                638                 7
             1,140 05/24/16 O SHORT    20682 EUR            1.0000          0              1,272              1,272                 0
           232,130 05/24/16 O COVER    20684 EUR            1.0000          0            262,863            259,069             3,794
           148,704 05/25/16 O COVER    20746 EUR            1.0000          0            168,391            165,723             2,668
             4,196 05/25/16 B BUY      20748 EUR            1.0000          0              4,677              4,677                 0
             4,196 05/25/16 S SELL     20750 EUR            1.0000          0              4,677              4,677                 0
               934 05/25/16 O SHORT    20752 EUR            1.0000          0              1,041              1,041                 0
             4,560 05/26/16 O SHORT    20802 EUR            1.0000          0              5,100              5,100                 0
             5,494 05/26/16 O COVER    20804 EUR            1.0000          0              6,141              6,145                (4)
            48,716 05/26/16 B BUY      20806 EUR            1.0000          0             54,487             54,487                 0
            52,820 05/27/16 B BUY      20850 EUR            1.0000          0             58,797             58,797                 0
               570 05/27/16 B BUY      20852 EUR            1.0000          0                635                635                 0
  BROKER 0800102   MEMO
            28,760 05/30/16 B BUY      20886 EUR            1.0000          0             32,033             32,033                 0
           107,030 05/31/16 S SELL     20922 EUR            1.0000          0            119,367            119,151              (216)
             2,280 05/31/16 S SELL     20924 EUR            1.0000          0              2,543              2,538                (5)
             3,990 06/01/16 S SELL     20973 EUR            1.0000          0              4,450              4,458                 8
            17,566 06/01/16 S SELL     20990 EUR            1.0000          0             19,591             19,626                35
            11,624 06/01/16 O SHORT    20992 EUR            1.0000          0             12,987             12,987                 0
             1,171 06/01/16 O SHORT    21025 EUR            1.0000          0              1,308              1,308                 0
               570 06/02/16 O SHORT    21061 EUR            1.0000          0                636                636                 0
            13,364 06/02/16 O COVER    21069 EUR            1.0000          0             14,931             14,915                16
             8,876 06/02/16 B BUY      21071 EUR            1.0000          0              9,905              9,905                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             8,876 06/03/16 S SELL     21103 EUR            1.0000          0              9,905             10,058               153
            56,454 06/03/16 O SHORT    21105 EUR            1.0000          0             63,977             63,977                 0
             7,980 06/03/16 O SHORT    21107 EUR            1.0000          0              9,043              9,043                 0
            31,970 06/06/16 O COVER    21160 EUR            1.0000          0             36,230             36,339              (109)
            32,464 06/07/16 O COVER    21207 EUR            1.0000          0             36,790             36,862               (71)
           119,046 06/07/16 B BUY      21209 EUR            1.0000          0            135,170            135,170                 0
             5,758 06/07/16 S SELL     21211 EUR            1.0000          0              6,537              6,537                 0
             1,768 06/07/16 S SELL     21213 EUR            1.0000          0              2,007              2,007                 0
            40,310 06/08/16 S SELL     21268 EUR            1.0000          0             45,770             45,927               157
            71,210 06/09/16 S SELL     21313 EUR            1.0000          0             80,856             80,649              (207)
            39,990 06/09/16 O SHORT    21315 EUR            1.0000          0             45,290             45,290                 0
             2,850 06/09/16 O SHORT    21317 EUR            1.0000          0              3,228              3,228                 0
           289,120 06/10/16 O SHORT    21357 EUR            1.0000          0            326,633            326,633                 0
             2,850 06/10/16 O SHORT    21359 EUR            1.0000          0              3,220              3,220                 0
           209,890 06/13/16 O SHORT    21409 EUR            1.0000          0            237,186            237,186                 0
             1,140 06/13/16 O SHORT    21411 EUR            1.0000          0              1,288              1,288                 0
  BROKER 0800102   MEMO
           545,840 06/13/16 O COVER    21446 EUR            1.0000          0            616,846            616,826                20
            16,947 06/13/16 B BUY      21448 EUR            1.0000          0             19,151             19,151                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            16,947 06/14/16 S SELL     21493 EUR            1.0000          0             19,151             18,997              (153)
           166,544 06/14/16 O SHORT    21495 EUR            1.0000          0            186,696            186,696                 0
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            75,349 06/14/16 O SHORT    21497 EUR            1.0000          0             84,466             84,466                 0
            14,820 06/14/16 O SHORT    21499 EUR            1.0000          0             16,613             16,613                 0
            64,451 06/15/16 O COVER    21545 EUR            1.0000          0             72,249             72,410              (161)
             3,420 06/15/16 O SHORT    21547 EUR            1.0000          0              3,842              3,842                 0
  BROKER 0800102   MEMO
             6,840 06/16/16 O SHORT    21602 EUR            1.0000          0              7,624              7,624                 0
            11,970 06/20/16 O COVER    21679 EUR            1.0000          0             13,416             13,570              (154)
             5,130 06/22/16 O COVER    21770 EUR            1.0000          0              5,750              5,788               (38)
             3,420 06/23/16 O COVER    21809 EUR            1.0000          0              3,833              3,882               (49)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            39,330 06/24/16 O SHORT    21838 EUR            1.0000          0             43,717             43,717                 0
  BROKER 0800102   MEMO
             6,270 06/28/16 O SHORT    21939 EUR            1.0000          0              6,929              6,929                 0
             1,710 06/29/16 O COVER    21980 EUR            1.0000          0              1,913              1,899                15
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             1,302 06/30/16 O COVER    22007 EUR            1.0000          0              1,457              1,446                10
  -----------------                                               ------------ ------------------ ------------------  ----------------
        28,710,394             176  TOTAL BUYS                              0         31,815,299         31,815,299                 0
        30,602,006             171  TOTAL SELLS                             0         33,972,084         33,890,460           (81,624)
        49,105,861             257  TOTAL OTHER TRANSACTIONS                0         54,881,475         54,757,231           124,243
  -----------------                                               ------------ ------------------ ------------------  ----------------
       108,418,261                  SECURITY TOTAL                          0        120,668,858        120,462,990            42,619
  481992JQ9 JPMORGAN PRIME MMKT FUND CAPITAL SHARES - FUND
              MONTHLY VARIABLE 12/31/2049
  BROKER 0800003   MEMO-MASTER NOTES/POOLED FUNDS
                55 07/01/15 B BUY         23                1.0000          0                 55                 55                 0
                49 07/01/15 B BUY         56                1.0000          0                 49                 49                 0
                 8 07/01/15 B BUY         70                1.0000          0                  8                  8                 0
           603,032 07/01/15 B BUY        136                1.0000          0            603,032            603,032                 0
               159 07/01/15 B BUY        309                1.0000          0                159                159                 0
             1,380 07/01/15 S SELL       390                1.0000          0              1,380              1,380                 0
               101 07/01/15 B BUY        434                1.0000          0                101                101                 0
                76 07/01/15 B BUY        448                1.0000          0                 76                 76                 0
           101,119 07/01/15 B BUY        517                1.0000          0            101,119            101,119                 0
                 0 07/01/15 B BUY        582                1.0000          0                  0                  0                 0
               117 07/01/15 B BUY        868                1.0000          0                117                117                 0
                89 07/01/15 B BUY        944                1.0000          0                 89                 89                 0
         1,544,001 07/01/15 S SELL       962                1.0000          0          1,544,001          1,544,001                 0
               205 07/01/15 B BUY       1028                1.0000          0                205                205                 0
                 2 07/01/15 B BUY       1541                1.0000          0                  2                  2                 0
         5,459,989 07/01/15 B BUY       2066                1.0000          0          5,459,989          5,459,989                 0
                 4 07/01/15 B BUY       3854                1.0000          0                  4                  4                 0
                 1 07/01/15 B BUY       4703                1.0000          0                  1                  1                 0
                14 07/01/15 B BUY      11695                1.0000          0                 14                 14                 0
               441 07/01/15 B BUY      18601                1.0000          0                441                441                 0
                55 07/01/15 B BUY      74174                1.0000          0                 55                 55                 0
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         1,220,237 07/01/15 S SELL  71140996                1.0000          0          1,220,237          1,220,237                 0
           802,646 07/02/15 S SELL       164                1.0000          0            802,646            802,646                 0
             2,262 07/02/15 B BUY        312                1.0000          0              2,262              2,262                 0
           137,111 07/02/15 S SELL       449                1.0000          0            137,111            137,111                 0
           183,383 07/02/15 S SELL       530                1.0000          0            183,383            183,383                 0
             9,251 07/02/15 B BUY        948                1.0000          0              9,251              9,251                 0
         1,800,000 07/02/15 B BUY       1030                1.0000          0          1,800,000          1,800,000                 0
         2,715,986 07/02/15 S SELL      1063                1.0000          0          2,715,986          2,715,986                 0
                18 07/02/15 S SELL      1108                1.0000          0                 18                 18                 0
            44,351 07/02/15 B BUY       2071                1.0000          0             44,351             44,351                 0
           500,088 07/06/15 S SELL        65                1.0000          0            500,088            500,088                 0
            72,381 07/06/15 S SELL        78                1.0000          0             72,381             72,381                 0
            76,316 07/06/15 B BUY        193                1.0000          0             76,316             76,316                 0
           148,802 07/06/15 B BUY        313                1.0000          0            148,802            148,802                 0
            16,357 07/06/15 B BUY        396                1.0000          0             16,357             16,357                 0
            27,130 07/06/15 B BUY        538                1.0000          0             27,130             27,130                 0
           375,185 07/06/15 B BUY       1041                1.0000          0            375,185            375,185                 0
           272,754 07/06/15 S SELL      1068                1.0000          0            272,754            272,754                 0
           453,679 07/06/15 S SELL      2079                1.0000          0            453,679            453,679                 0
            25,507 07/06/15 B BUY      74197                1.0000          0             25,507             25,507                 0
            11,850 07/06/15 S SELL  71141005                1.0000          0             11,850             11,850                 0
           208,773 07/07/15 B BUY        316                1.0000          0            208,773            208,773                 0
            38,111 07/07/15 S SELL       542                1.0000          0             38,111             38,111                 0
         2,650,000 07/07/15 B BUY       1043                1.0000          0          2,650,000          2,650,000                 0
         4,482,074 07/07/15 B BUY       1071                1.0000          0          4,482,074          4,482,074                 0
           751,620 07/07/15 S SELL      2085                1.0000          0            751,620            751,620                 0
             1,904 07/07/15 B BUY      74207                1.0000          0              1,904              1,904                 0
             1,171 07/07/15 B BUY   71141006                1.0000          0              1,171              1,171                 0
           212,800 07/08/15 S SELL        90                1.0000          0            212,800            212,800                 0
            16,220 07/08/15 S SELL       203                1.0000          0             16,220             16,220                 0
            54,963 07/08/15 S SELL       469                1.0000          0             54,963             54,963                 0
           193,252 07/08/15 B BUY        543                1.0000          0            193,252            193,252                 0
           352,792 07/08/15 B BUY        981                1.0000          0            352,792            352,792                 0
            51,908 07/08/15 B BUY       1046                1.0000          0             51,908             51,908                 0
           895,231 07/08/15 S SELL      1079                1.0000          0            895,231            895,231                 0
         1,543,887 07/08/15 B BUY       2091                1.0000          0          1,543,887          1,543,887                 0
            47,866 07/08/15 B BUY       3856                1.0000          0             47,866             47,866                 0
           141,656 07/08/15 S SELL     74230                1.0000          0            141,656            141,656                 0
               261 07/08/15 S SELL  71141011                1.0000          0                261                261                 0
           114,800 07/09/15 B BUY         83                1.0000          0            114,800            114,800                 0
             2,323 07/09/15 S SELL       108                1.0000          0              2,323              2,323                 0
             2,707 07/09/15 S SELL       211                1.0000          0              2,707              2,707                 0
            93,511 07/09/15 S SELL       317                1.0000          0             93,511             93,511                 0
           117,203 07/09/15 B BUY        407                1.0000          0            117,203            117,203                 0
           144,564 07/09/15 B BUY        470                1.0000          0            144,564            144,564                 0
           112,309 07/09/15 S SELL       545                1.0000          0            112,309            112,309                 0
             2,174 07/09/15 B BUY        993                1.0000          0              2,174              2,174                 0
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             4,793 07/09/15 B BUY       1083                1.0000          0              4,793              4,793                 0
         4,725,785 07/09/15 S SELL      2096                1.0000          0          4,725,785          4,725,785                 0
            84,354 07/09/15 S SELL     74239                1.0000          0             84,354             84,354                 0
            53,411 07/10/15 S SELL       115                1.0000          0             53,411             53,411                 0
             3,883 07/10/15 S SELL       217                1.0000          0              3,883              3,883                 0
            70,265 07/10/15 B BUY        411                1.0000          0             70,265             70,265                 0
           330,584 07/10/15 B BUY        473                1.0000          0            330,584            330,584                 0
           170,804 07/10/15 S SELL       546                1.0000          0            170,804            170,804                 0
                32 07/10/15 S SELL       880                1.0000          0                 32                 32                 0
           451,803 07/10/15 S SELL      1113                1.0000          0            451,803            451,803                 0
            44,291 07/10/15 B BUY       2109                1.0000          0             44,291             44,291                 0
           129,936 07/10/15 S SELL     74243                1.0000          0            129,936            129,936                 0
           123,993 07/10/15 S SELL  71141013                1.0000          0            123,993            123,993                 0
            41,285 07/13/15 S SELL       221                1.0000          0             41,285             41,285                 0
            77,295 07/13/15 S SELL       547                1.0000          0             77,295             77,295                 0
             7,647 07/13/15 B BUY        999                1.0000          0              7,647              7,647                 0
           496,003 07/13/15 S SELL      1120                1.0000          0            496,003            496,003                 0
         7,243,629 07/13/15 B BUY       2115                1.0000          0          7,243,629          7,243,629                 0
                 0 07/13/15 S SELL      4713                1.0000          0                  0                  0                 0
           616,523 07/13/15 S SELL     12037                1.0000          0            616,523            616,523                 0
            32,400 07/13/15 S SELL     74251                1.0000          0             32,400             32,400                 0
            18,178 07/13/15 S SELL  71141019                1.0000          0             18,178             18,178                 0
             2,300 07/14/15 S SELL        28                1.0000          0              2,300              2,300                 0
               295 07/14/15 S SELL        86                1.0000          0                295                295                 0
            15,184 07/14/15 B BUY        121                1.0000          0             15,184             15,184                 0
           229,944 07/14/15 S SELL       482                1.0000          0            229,944            229,944                 0
            30,706 07/14/15 S SELL       549                1.0000          0             30,706             30,706                 0
                25 07/14/15 S SELL       886                1.0000          0                 25                 25                 0
             1,582 07/14/15 B BUY       1008                1.0000          0              1,582              1,582                 0
           439,089 07/14/15 B BUY       1149                1.0000          0            439,089            439,089                 0
         3,646,717 07/14/15 B BUY       2122                1.0000          0          3,646,717          3,646,717                 0
           507,827 07/14/15 S SELL  71141039                1.0000          0            507,827            507,827                 0
           181,771 07/15/15 S SELL        89                1.0000          0            181,771            181,771                 0
             9,574 07/15/15 B BUY        125                1.0000          0              9,574              9,574                 0
             2,543 07/15/15 B BUY        228                1.0000          0              2,543              2,543                 0
             3,491 07/15/15 S SELL       321                1.0000          0              3,491              3,491                 0
           313,934 07/15/15 S SELL       489                1.0000          0            313,934            313,934                 0
             4,149 07/15/15 B BUY        552                1.0000          0              4,149              4,149                 0
             4,443 07/15/15 B BUY       1056                1.0000          0              4,443              4,443                 0
           263,982 07/15/15 S SELL      1186                1.0000          0            263,982            263,982                 0
         2,066,286 07/15/15 B BUY       2128                1.0000          0          2,066,286          2,066,286                 0
           136,111 07/15/15 B BUY      18745                1.0000          0            136,111            136,111                 0
             4,443 07/15/15 S SELL     74260                1.0000          0              4,443              4,443                 0
           109,780 07/15/15 S SELL  71141040                1.0000          0            109,780            109,780                 0
            96,053 07/16/15 B BUY        243                1.0000          0             96,053             96,053                 0
            18,516 07/16/15 S SELL       322                1.0000          0             18,516             18,516                 0
            85,263 07/16/15 B BUY        494                1.0000          0             85,263             85,263                 0
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             3,916 07/16/15 B BUY        554                1.0000          0              3,916              3,916                 0
                28 07/16/15 S SELL       890                1.0000          0                 28                 28                 0
           555,000 07/16/15 B BUY       1195                1.0000          0            555,000            555,000                 0
         1,351,729 07/16/15 B BUY       2134                1.0000          0          1,351,729          1,351,729                 0
                 1 07/16/15 S SELL      4721                1.0000          0                  1                  1                 0
            68,056 07/16/15 S SELL     18746                1.0000          0             68,056             68,056                 0
            67,395 07/16/15 B BUY      74266                1.0000          0             67,395             67,395                 0
            10,297 07/16/15 S SELL  71141042                1.0000          0             10,297             10,297                 0
           145,517 07/17/15 B BUY         44                1.0000          0            145,517            145,517                 0
            35,066 07/17/15 B BUY        131                1.0000          0             35,066             35,066                 0
           176,742 07/17/15 B BUY        252                1.0000          0            176,742            176,742                 0
            37,866 07/17/15 S SELL       325                1.0000          0             37,866             37,866                 0
           228,355 07/17/15 S SELL       497                1.0000          0            228,355            228,355                 0
            34,093 07/17/15 B BUY        557                1.0000          0             34,093             34,093                 0
            53,985 07/17/15 S SELL      1203                1.0000          0             53,985             53,985                 0
         2,532,913 07/17/15 B BUY       2140                1.0000          0          2,532,913          2,532,913                 0
           352,180 07/17/15 B BUY      74270                1.0000          0            352,180            352,180                 0
           147,422 07/20/15 B BUY         49                1.0000          0            147,422            147,422                 0
             8,102 07/20/15 B BUY        134                1.0000          0              8,102              8,102                 0
           126,247 07/20/15 B BUY        266                1.0000          0            126,247            126,247                 0
           125,011 07/20/15 S SELL       327                1.0000          0            125,011            125,011                 0
           183,226 07/20/15 S SELL       500                1.0000          0            183,226            183,226                 0
             5,041 07/20/15 B BUY       1015                1.0000          0              5,041              5,041                 0
         1,361,192 07/20/15 S SELL      1212                1.0000          0          1,361,192          1,361,192                 0
         1,506,090 07/20/15 S SELL      2147                1.0000          0          1,506,090          1,506,090                 0
                 0 07/20/15 S SELL      4725                1.0000          0                  0                  0                 0
           460,513 07/20/15 B BUY      74273                1.0000          0            460,513            460,513                 0
         1,993,740 07/20/15 B BUY   71141045                1.0000          0          1,993,740          1,993,740                 0
           197,898 07/21/15 B BUY         56                1.0000          0            197,898            197,898                 0
             8,259 07/21/15 B BUY        147                1.0000          0              8,259              8,259                 0
           109,721 07/21/15 B BUY        286                1.0000          0            109,721            109,721                 0
            42,266 07/21/15 S SELL       329                1.0000          0             42,266             42,266                 0
            21,845 07/21/15 B BUY        431                1.0000          0             21,845             21,845                 0
            78,771 07/21/15 B BUY        502                1.0000          0             78,771             78,771                 0
         1,113,298 07/21/15 B BUY       1226                1.0000          0          1,113,298          1,113,298                 0
        12,703,599 07/21/15 S SELL      2153                1.0000          0         12,703,599         12,703,599                 0
            64,895 07/21/15 B BUY      74276                1.0000          0             64,895             64,895                 0
             3,787 07/21/15 S SELL  71141046                1.0000          0              3,787              3,787                 0
         1,108,794 07/22/15 S SELL        64                1.0000          0          1,108,794          1,108,794                 0
            66,507 07/22/15 B BUY        149                1.0000          0             66,507             66,507                 0
            41,149 07/22/15 B BUY        306                1.0000          0             41,149             41,149                 0
            64,306 07/22/15 S SELL       330                1.0000          0             64,306             64,306                 0
            19,828 07/22/15 B BUY        433                1.0000          0             19,828             19,828                 0
           113,704 07/22/15 B BUY        507                1.0000          0            113,704            113,704                 0
           131,231 07/22/15 S SELL       561                1.0000          0            131,231            131,231                 0
           146,392 07/22/15 S SELL      1235                1.0000          0            146,392            146,392                 0
         1,098,466 07/22/15 B BUY       2177                1.0000          0          1,098,466          1,098,466                 0
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                 4 07/22/15 S SELL      4733                1.0000          0                  4                  4                 0
           159,004 07/22/15 B BUY      74284                1.0000          0            159,004            159,004                 0
             1,498 07/22/15 S SELL  71141048                1.0000          0              1,498              1,498                 0
             2,508 07/23/15 S SELL        78                1.0000          0              2,508              2,508                 0
            41,633 07/23/15 B BUY        155                1.0000          0             41,633             41,633                 0
            26,808 07/23/15 S SELL       328                1.0000          0             26,808             26,808                 0
           128,667 07/23/15 S SELL       332                1.0000          0            128,667            128,667                 0
            94,899 07/23/15 B BUY        508                1.0000          0             94,899             94,899                 0
           473,314 07/23/15 B BUY        563                1.0000          0            473,314            473,314                 0
           951,353 07/23/15 B BUY       1065                1.0000          0            951,353            951,353                 0
         1,040,479 07/23/15 S SELL      1244                1.0000          0          1,040,479          1,040,479                 0
           507,269 07/23/15 S SELL      2183                1.0000          0            507,269            507,269                 0
           682,879 07/23/15 S SELL     74286                1.0000          0            682,879            682,879                 0
           645,956 07/23/15 S SELL  71141053                1.0000          0            645,956            645,956                 0
           133,038 07/24/15 B BUY         87                1.0000          0            133,038            133,038                 0
             1,695 07/24/15 S SELL       104                1.0000          0              1,695              1,695                 0
             8,699 07/24/15 B BUY        161                1.0000          0              8,699              8,699                 0
             2,048 07/24/15 B BUY        350                1.0000          0              2,048              2,048                 0
             9,601 07/24/15 S SELL       511                1.0000          0              9,601              9,601                 0
           181,562 07/24/15 B BUY        567                1.0000          0            181,562            181,562                 0
         1,116,246 07/24/15 S SELL      1247                1.0000          0          1,116,246          1,116,246                 0
           141,121 07/24/15 B BUY       2189                1.0000          0            141,121            141,121                 0
           100,163 07/27/15 B BUY         96                1.0000          0            100,163            100,163                 0
            17,064 07/27/15 B BUY        115                1.0000          0             17,064             17,064                 0
            15,427 07/27/15 B BUY        166                1.0000          0             15,427             15,427                 0
             7,996 07/27/15 B BUY        373                1.0000          0              7,996              7,996                 0
            43,682 07/27/15 S SELL       569                1.0000          0             43,682             43,682                 0
                58 07/27/15 S SELL       900                1.0000          0                 58                 58                 0
            67,395 07/27/15 B BUY       1067                1.0000          0             67,395             67,395                 0
        14,674,617 07/27/15 S SELL      2199                1.0000          0         14,674,617         14,674,617                 0
            67,395 07/27/15 S SELL     74293                1.0000          0             67,395             67,395                 0
        12,000,000 07/27/15 B BUY   71141055                1.0000          0         12,000,000         12,000,000                 0
            99,943 07/28/15 B BUY        103                1.0000          0             99,943             99,943                 0
            25,323 07/28/15 B BUY        117                1.0000          0             25,323             25,323                 0
            27,115 07/28/15 B BUY        171                1.0000          0             27,115             27,115                 0
            16,861 07/28/15 B BUY        402                1.0000          0             16,861             16,861                 0
           106,210 07/28/15 S SELL       514                1.0000          0            106,210            106,210                 0
            73,457 07/28/15 B BUY        570                1.0000          0             73,457             73,457                 0
            32,088 07/28/15 S SELL       903                1.0000          0             32,088             32,088                 0
           398,179 07/28/15 B BUY       1068                1.0000          0            398,179            398,179                 0
           217,506 07/28/15 B BUY       1253                1.0000          0            217,506            217,506                 0
         1,629,270 07/28/15 S SELL      2206                1.0000          0          1,629,270          1,629,270                 0
            72,149 07/28/15 S SELL     74298                1.0000          0             72,149             72,149                 0
             1,484 07/28/15 S SELL  71141057                1.0000          0              1,484              1,484                 0
            55,534 07/29/15 B BUY        110                1.0000          0             55,534             55,534                 0
            22,396 07/29/15 B BUY        119                1.0000          0             22,396             22,396                 0
             5,324 07/29/15 B BUY        179                1.0000          0              5,324              5,324                 0
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            49,251 07/29/15 S SELL       336                1.0000          0             49,251             49,251                 0
           158,728 07/29/15 S SELL       419                1.0000          0            158,728            158,728                 0
            48,916 07/29/15 S SELL       443                1.0000          0             48,916             48,916                 0
            69,931 07/29/15 B BUY        517                1.0000          0             69,931             69,931                 0
            18,645 07/29/15 S SELL       580                1.0000          0             18,645             18,645                 0
             2,609 07/29/15 B BUY       1016                1.0000          0              2,609              2,609                 0
         2,380,509 07/29/15 B BUY       2212                1.0000          0          2,380,509          2,380,509                 0
                15 07/29/15 B BUY      18774                1.0000          0                 15                 15                 0
           135,824 07/29/15 S SELL     74305                1.0000          0            135,824            135,824                 0
            21,236 07/29/15 S SELL  71141065                1.0000          0             21,236             21,236                 0
           218,859 07/30/15 S SELL       118                1.0000          0            218,859            218,859                 0
            19,727 07/30/15 B BUY        128                1.0000          0             19,727             19,727                 0
             8,423 07/30/15 B BUY        182                1.0000          0              8,423              8,423                 0
            36,719 07/30/15 S SELL       338                1.0000          0             36,719             36,719                 0
            79,784 07/30/15 B BUY        438                1.0000          0             79,784             79,784                 0
            81,535 07/30/15 B BUY        452                1.0000          0             81,535             81,535                 0
           332,773 07/30/15 S SELL      1072                1.0000          0            332,773            332,773                 0
            80,492 07/30/15 S SELL      1272                1.0000          0             80,492             80,492                 0
         1,245,112 07/30/15 B BUY       2218                1.0000          0          1,245,112          1,245,112                 0
            25,927 07/30/15 S SELL     18779                1.0000          0             25,927             25,927                 0
            88,279 07/30/15 S SELL     74310                1.0000          0             88,279             88,279                 0
         8,108,103 07/30/15 S SELL  71141069                1.0000          0          8,108,103          8,108,103                 0
            52,188 07/31/15 S SELL       144                1.0000          0             52,188             52,188                 0
           193,708 07/31/15 S SELL       193                1.0000          0            193,708            193,708                 0
                 0 07/31/15 S SELL       264                1.0000          0                  0                  0                 0
            31,713 07/31/15 S SELL       342                1.0000          0             31,713             31,713                 0
             4,854 07/31/15 B BUY        459                1.0000          0              4,854              4,854                 0
            39,181 07/31/15 S SELL       460                1.0000          0             39,181             39,181                 0
            60,543 07/31/15 S SELL       534                1.0000          0             60,543             60,543                 0
           197,803 07/31/15 S SELL       592                1.0000          0            197,803            197,803                 0
                55 07/31/15 S SELL       912                1.0000          0                 55                 55                 0
         2,067,395 07/31/15 S SELL      1074                1.0000          0          2,067,395          2,067,395                 0
           439,876 07/31/15 S SELL      1299                1.0000          0            439,876            439,876                 0
         1,683,164 07/31/15 B BUY       2227                1.0000          0          1,683,164          1,683,164                 0
            67,395 07/31/15 B BUY      74321                1.0000          0             67,395             67,395                 0
         3,865,478 07/31/15 S SELL  71141070                1.0000          0          3,865,478          3,865,478                 0
           294,570 08/03/15 S SELL       131                1.0000          0            294,570            294,570                 0
            31,028 08/03/15 B BUY        154                1.0000          0             31,028             31,028                 0
            99,728 08/03/15 B BUY        199                1.0000          0             99,728             99,728                 0
           194,572 08/03/15 S SELL       344                1.0000          0            194,572            194,572                 0
           113,797 08/03/15 B BUY        466                1.0000          0            113,797            113,797                 0
            65,151 08/03/15 S SELL       472                1.0000          0             65,151             65,151                 0
               108 08/03/15 B BUY        485                1.0000          0                108                108                 0
           195,302 08/03/15 B BUY        540                1.0000          0            195,302            195,302                 0
            91,680 08/03/15 B BUY        596                1.0000          0             91,680             91,680                 0
                35 08/03/15 B BUY        914                1.0000          0                 35                 35                 0
                26 08/03/15 B BUY       1024                1.0000          0                 26                 26                 0
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         4,099,530 08/03/15 S SELL      1079                1.0000          0          4,099,530          4,099,530                 0
           172,275 08/03/15 B BUY       1306                1.0000          0            172,275            172,275                 0
                 2 08/03/15 B BUY       1543                1.0000          0                  2                  2                 0
        17,515,991 08/03/15 B BUY       2235                1.0000          0         17,515,991         17,515,991                 0
                 7 08/03/15 B BUY       3858                1.0000          0                  7                  7                 0
                20 08/03/15 B BUY      12580                1.0000          0                 20                 20                 0
                 4 08/03/15 B BUY      18838                1.0000          0                  4                  4                 0
            38,617 08/03/15 S SELL     74327                1.0000          0             38,617             38,617                 0
           340,225 08/03/15 S SELL  71141084                1.0000          0            340,225            340,225                 0
            24,287 08/04/15 B BUY        158                1.0000          0             24,287             24,287                 0
            21,207 08/04/15 S SELL       345                1.0000          0             21,207             21,207                 0
            38,037 08/04/15 B BUY        477                1.0000          0             38,037             38,037                 0
         1,306,215 08/04/15 S SELL       489                1.0000          0          1,306,215          1,306,215                 0
             6,133 08/04/15 B BUY        506                1.0000          0              6,133              6,133                 0
           150,418 08/04/15 S SELL       597                1.0000          0            150,418            150,418                 0
           605,335 08/04/15 S SELL      1316                1.0000          0            605,335            605,335                 0
         1,800,779 08/04/15 B BUY       2243                1.0000          0          1,800,779          1,800,779                 0
            88,733 08/05/15 S SELL       151                1.0000          0             88,733             88,733                 0
            31,113 08/05/15 B BUY        164                1.0000          0             31,113             31,113                 0
            39,457 08/05/15 B BUY        205                1.0000          0             39,457             39,457                 0
             3,081 08/05/15 B BUY        347                1.0000          0              3,081              3,081                 0
            27,173 08/05/15 S SELL       486                1.0000          0             27,173             27,173                 0
           116,043 08/05/15 S SELL       541                1.0000          0            116,043            116,043                 0
           156,014 08/05/15 B BUY        543                1.0000          0            156,014            156,014                 0
           130,391 08/05/15 B BUY        599                1.0000          0            130,391            130,391                 0
            85,147 08/05/15 B BUY        925                1.0000          0             85,147             85,147                 0
           124,550 08/05/15 B BUY       1081                1.0000          0            124,550            124,550                 0
           376,590 08/05/15 S SELL      1323                1.0000          0            376,590            376,590                 0
         1,124,161 08/05/15 S SELL      2248                1.0000          0          1,124,161          1,124,161                 0
             6,250 08/05/15 S SELL  71141090                1.0000          0              6,250              6,250                 0
            31,959 08/06/15 B BUY        171                1.0000          0             31,959             31,959                 0
           506,815 08/06/15 S SELL       171                1.0000          0            506,815            506,815                 0
            10,546 08/06/15 S SELL       491                1.0000          0             10,546             10,546                 0
            59,207 08/06/15 B BUY        550                1.0000          0             59,207             59,207                 0
            73,162 08/06/15 B BUY        563                1.0000          0             73,162             73,162                 0
           115,772 08/06/15 S SELL       938                1.0000          0            115,772            115,772                 0
           261,995 08/06/15 B BUY       1340                1.0000          0            261,995            261,995                 0
         1,641,314 08/06/15 B BUY       2257                1.0000          0          1,641,314          1,641,314                 0
            95,407 08/06/15 S SELL      3860                1.0000          0             95,407             95,407                 0
           532,560 08/06/15 B BUY      12711                1.0000          0            532,560            532,560                 0
               511 08/06/15 S SELL  71141093                1.0000          0                511                511                 0
            85,407 08/07/15 B BUY        175                1.0000          0             85,407             85,407                 0
           127,796 08/07/15 B BUY        210                1.0000          0            127,796            127,796                 0
             3,059 08/07/15 B BUY        501                1.0000          0              3,059              3,059                 0
           106,074 08/07/15 B BUY        583                1.0000          0            106,074            106,074                 0
            91,870 08/07/15 B BUY        612                1.0000          0             91,870             91,870                 0
                59 08/07/15 S SELL       939                1.0000          0                 59                 59                 0
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             1,795 08/07/15 B BUY       1027                1.0000          0              1,795              1,795                 0
           586,099 08/07/15 S SELL      1348                1.0000          0            586,099            586,099                 0
           829,843 08/07/15 S SELL      2262                1.0000          0            829,843            829,843                 0
            47,576 08/07/15 B BUY       3862                1.0000          0             47,576             47,576                 0
            48,505 08/10/15 B BUY        181                1.0000          0             48,505             48,505                 0
           210,688 08/10/15 S SELL       187                1.0000          0            210,688            210,688                 0
             9,759 08/10/15 S SELL       507                1.0000          0              9,759              9,759                 0
            62,599 08/10/15 B BUY        561                1.0000          0             62,599             62,599                 0
           289,014 08/10/15 B BUY        601                1.0000          0            289,014            289,014                 0
            50,041 08/10/15 B BUY        624                1.0000          0             50,041             50,041                 0
           115,772 08/10/15 B BUY        942                1.0000          0            115,772            115,772                 0
           557,508 08/10/15 B BUY       1082                1.0000          0            557,508            557,508                 0
           833,770 08/10/15 S SELL      1351                1.0000          0            833,770            833,770                 0
         4,857,631 08/10/15 S SELL      2267                1.0000          0          4,857,631          4,857,631                 0
            10,748 08/11/15 S SELL       193                1.0000          0             10,748             10,748                 0
           124,484 08/11/15 S SELL       566                1.0000          0            124,484            124,484                 0
            85,655 08/11/15 S SELL       618                1.0000          0             85,655             85,655                 0
            84,503 08/11/15 S SELL       635                1.0000          0             84,503             84,503                 0
                29 08/11/15 S SELL       952                1.0000          0                 29                 29                 0
            82,921 08/11/15 B BUY       1083                1.0000          0             82,921             82,921                 0
           225,305 08/11/15 B BUY       1361                1.0000          0            225,305            225,305                 0
         1,488,656 08/11/15 S SELL      2273                1.0000          0          1,488,656          1,488,656                 0
            62,902 08/11/15 B BUY      74352                1.0000          0             62,902             62,902                 0
            15,015 08/11/15 B BUY   71141103                1.0000          0             15,015             15,015                 0
            15,669 08/12/15 B BUY        206                1.0000          0             15,669             15,669                 0
            28,424 08/12/15 S SELL       211                1.0000          0             28,424             28,424                 0
           331,785 08/12/15 B BUY        567                1.0000          0            331,785            331,785                 0
            96,363 08/12/15 S SELL       633                1.0000          0             96,363             96,363                 0
           615,184 08/12/15 S SELL       645                1.0000          0            615,184            615,184                 0
         1,281,986 08/12/15 S SELL      1369                1.0000          0          1,281,986          1,281,986                 0
         1,749,099 08/12/15 B BUY       2278                1.0000          0          1,749,099          1,749,099                 0
                 0 08/12/15 B BUY       4759                1.0000          0                  0                  0                 0
           180,085 08/13/15 S SELL       231                1.0000          0            180,085            180,085                 0
            30,752 08/13/15 B BUY        569                1.0000          0             30,752             30,752                 0
            61,364 08/13/15 B BUY        653                1.0000          0             61,364             61,364                 0
           148,491 08/13/15 B BUY        653                1.0000          0            148,491            148,491                 0
           531,275 08/13/15 S SELL      1378                1.0000          0            531,275            531,275                 0
           546,740 08/13/15 S SELL      2284                1.0000          0            546,740            546,740                 0
           359,920 08/13/15 S SELL  71141106                1.0000          0            359,920            359,920                 0
            94,830 08/14/15 B BUY        250                1.0000          0             94,830             94,830                 0
             2,263 08/14/15 B BUY        571                1.0000          0              2,263              2,263                 0
           224,749 08/14/15 S SELL       658                1.0000          0            224,749            224,749                 0
            15,863 08/14/15 B BUY        667                1.0000          0             15,863             15,863                 0
         5,527,894 08/14/15 B BUY       1395                1.0000          0          5,527,894          5,527,894                 0
         1,109,299 08/14/15 S SELL      2290                1.0000          0          1,109,299          1,109,299                 0
           121,326 08/14/15 S SELL  71141113                1.0000          0            121,326            121,326                 0
            34,913 08/17/15 S SELL       219                1.0000          0             34,913             34,913                 0
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           200,681 08/17/15 S SELL       268                1.0000          0            200,681            200,681                 0
             2,300 08/17/15 B BUY        349                1.0000          0              2,300              2,300                 0
            80,021 08/17/15 S SELL       573                1.0000          0             80,021             80,021                 0
           293,033 08/17/15 S SELL       664                1.0000          0            293,033            293,033                 0
           283,118 08/17/15 S SELL       679                1.0000          0            283,118            283,118                 0
             4,797 08/17/15 B BUY        954                1.0000          0              4,797              4,797                 0
           182,367 08/17/15 B BUY       1408                1.0000          0            182,367            182,367                 0
         1,154,033 08/17/15 B BUY       2296                1.0000          0          1,154,033          1,154,033                 0
                 0 08/17/15 B BUY       4760                1.0000          0                  0                  0                 0
             6,486 08/17/15 S SELL  71141115                1.0000          0              6,486              6,486                 0
            15,314 08/18/15 B BUY        214                1.0000          0             15,314             15,314                 0
            15,314 08/18/15 S SELL       215                1.0000          0             15,314             15,314                 0
            15,314 08/18/15 B BUY        222                1.0000          0             15,314             15,314                 0
            23,492 08/18/15 S SELL       272                1.0000          0             23,492             23,492                 0
            23,492 08/18/15 B BUY        273                1.0000          0             23,492             23,492                 0
            23,492 08/18/15 S SELL       274                1.0000          0             23,492             23,492                 0
             4,210 08/18/15 B BUY        353                1.0000          0              4,210              4,210                 0
             4,210 08/18/15 S SELL       354                1.0000          0              4,210              4,210                 0
             4,210 08/18/15 B BUY        355                1.0000          0              4,210              4,210                 0
           137,138 08/18/15 B BUY        674                1.0000          0            137,138            137,138                 0
           137,138 08/18/15 S SELL       675                1.0000          0            137,138            137,138                 0
           137,138 08/18/15 S SELL       676                1.0000          0            137,138            137,138                 0
           207,684 08/18/15 B BUY        692                1.0000          0            207,684            207,684                 0
           207,684 08/18/15 S SELL       693                1.0000          0            207,684            207,684                 0
           207,684 08/18/15 S SELL       694                1.0000          0            207,684            207,684                 0
           149,898 08/18/15 B BUY       1409                1.0000          0            149,898            149,898                 0
           149,898 08/18/15 S SELL      1412                1.0000          0            149,898            149,898                 0
           149,898 08/18/15 B BUY       1413                1.0000          0            149,898            149,898                 0
         1,538,320 08/18/15 B BUY       2301                1.0000          0          1,538,320          1,538,320                 0
         1,538,320 08/18/15 S SELL      2302                1.0000          0          1,538,320          1,538,320                 0
         1,538,320 08/18/15 B BUY       2303                1.0000          0          1,538,320          1,538,320                 0
           169,356 08/18/15 B BUY      74410                1.0000          0            169,356            169,356                 0
           169,356 08/18/15 S SELL     74425                1.0000          0            169,356            169,356                 0
           169,356 08/18/15 B BUY      74426                1.0000          0            169,356            169,356                 0
           105,933 08/18/15 S SELL  71141118                1.0000          0            105,933            105,933                 0
            47,293 08/19/15 B BUY        224                1.0000          0             47,293             47,293                 0
           158,983 08/19/15 S SELL       230                1.0000          0            158,983            158,983                 0
            51,562 08/19/15 B BUY        282                1.0000          0             51,562             51,562                 0
            28,440 08/19/15 S SELL       519                1.0000          0             28,440             28,440                 0
           166,262 08/19/15 B BUY        679                1.0000          0            166,262            166,262                 0
           109,976 08/19/15 B BUY        700                1.0000          0            109,976            109,976                 0
           362,093 08/19/15 S SELL      1422                1.0000          0            362,093            362,093                 0
         4,094,385 08/19/15 S SELL      2310                1.0000          0          4,094,385          4,094,385                 0
           500,468 08/19/15 S SELL     74450                1.0000          0            500,468            500,468                 0
           656,789 08/19/15 S SELL  71141122                1.0000          0            656,789            656,789                 0
            15,447 08/20/15 B BUY        241                1.0000          0             15,447             15,447                 0
                12 08/20/15 S SELL       409                1.0000          0                 12                 12                 0
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            36,789 08/20/15 S SELL       526                1.0000          0             36,789             36,789                 0
            76,055 08/20/15 S SELL       576                1.0000          0             76,055             76,055                 0
             2,351 08/20/15 S SELL       681                1.0000          0              2,351              2,351                 0
           401,517 08/20/15 B BUY       1424                1.0000          0            401,517            401,517                 0
         3,269,655 08/20/15 S SELL      2318                1.0000          0          3,269,655          3,269,655                 0
                 2 08/20/15 S SELL     16510                1.0000          0                  2                  2                 0
            97,788 08/20/15 B BUY      74478                1.0000          0             97,788             97,788                 0
             1,440 08/20/15 S SELL  71141124                1.0000          0              1,440              1,440                 0
            26,166 08/21/15 B BUY        250                1.0000          0             26,166             26,166                 0
             7,444 08/21/15 B BUY        360                1.0000          0              7,444              7,444                 0
           103,290 08/21/15 S SELL       536                1.0000          0            103,290            103,290                 0
               637 08/21/15 B BUY        580                1.0000          0                637                637                 0
             4,164 08/21/15 S SELL       682                1.0000          0              4,164              4,164                 0
             7,296 08/21/15 B BUY        714                1.0000          0              7,296              7,296                 0
           233,928 08/21/15 S SELL      1427                1.0000          0            233,928            233,928                 0
         5,762,465 08/21/15 S SELL      2322                1.0000          0          5,762,465          5,762,465                 0
            84,129 08/21/15 S SELL     74498                1.0000          0             84,129             84,129                 0
         7,398,115 08/21/15 B BUY   71141126                1.0000          0          7,398,115          7,398,115                 0
            10,430 08/24/15 B BUY        261                1.0000          0             10,430             10,430                 0
           327,843 08/24/15 B BUY        363                1.0000          0            327,843            327,843                 0
             3,204 08/24/15 B BUY        541                1.0000          0              3,204              3,204                 0
            43,219 08/24/15 S SELL       724                1.0000          0             43,219             43,219                 0
           486,844 08/24/15 B BUY       1432                1.0000          0            486,844            486,844                 0
        23,408,654 08/24/15 B BUY       2331                1.0000          0         23,408,654         23,408,654                 0
           347,753 08/24/15 B BUY      74526                1.0000          0            347,753            347,753                 0
            33,670 08/25/15 B BUY        267                1.0000          0             33,670             33,670                 0
            26,592 08/25/15 S SELL       365                1.0000          0             26,592             26,592                 0
            89,317 08/25/15 S SELL       598                1.0000          0             89,317             89,317                 0
            21,214 08/25/15 S SELL       730                1.0000          0             21,214             21,214                 0
           353,185 08/25/15 B BUY       1438                1.0000          0            353,185            353,185                 0
        18,848,876 08/25/15 S SELL      2336                1.0000          0         18,848,876         18,848,876                 0
           176,476 08/25/15 S SELL     74553                1.0000          0            176,476            176,476                 0
         6,003,168 08/25/15 B BUY   71141137                1.0000          0          6,003,168          6,003,168                 0
            20,298 08/26/15 B BUY        270                1.0000          0             20,298             20,298                 0
           176,849 08/26/15 B BUY        367                1.0000          0            176,849            176,849                 0
               106 08/26/15 S SELL       546                1.0000          0                106                106                 0
           120,401 08/26/15 S SELL       602                1.0000          0            120,401            120,401                 0
            78,330 08/26/15 S SELL       697                1.0000          0             78,330             78,330                 0
            48,819 08/26/15 S SELL       738                1.0000          0             48,819             48,819                 0
           280,203 08/26/15 B BUY        955                1.0000          0            280,203            280,203                 0
           976,784 08/26/15 S SELL      1099                1.0000          0            976,784            976,784                 0
           958,098 08/26/15 S SELL      1446                1.0000          0            958,098            958,098                 0
         4,092,581 08/26/15 S SELL      2342                1.0000          0          4,092,581          4,092,581                 0
            39,373 08/26/15 S SELL     74565                1.0000          0             39,373             39,373                 0
            37,026 08/27/15 S SELL       607                1.0000          0             37,026             37,026                 0
             4,884 08/27/15 B BUY        700                1.0000          0              4,884              4,884                 0
           458,953 08/27/15 S SELL      1451                1.0000          0            458,953            458,953                 0
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         5,327,557 08/27/15 B BUY       2348                1.0000          0          5,327,557          5,327,557                 0
           158,485 08/28/15 B BUY        301                1.0000          0            158,485            158,485                 0
               981 08/28/15 B BUY        370                1.0000          0                981                981                 0
            62,392 08/28/15 S SELL       616                1.0000          0             62,392             62,392                 0
             2,581 08/28/15 S SELL       706                1.0000          0              2,581              2,581                 0
             8,155 08/28/15 S SELL       747                1.0000          0              8,155              8,155                 0
         1,500,000 08/28/15 B BUY        959                1.0000          0          1,500,000          1,500,000                 0
         1,112,919 08/28/15 S SELL      1457                1.0000          0          1,112,919          1,112,919                 0
         5,330,415 08/28/15 B BUY       2354                1.0000          0          5,330,415          5,330,415                 0
           264,435 08/28/15 B BUY      74583                1.0000          0            264,435            264,435                 0
         6,630,294 08/28/15 S SELL  71141143                1.0000          0          6,630,294          6,630,294                 0
            91,820 08/31/15 B BUY        277                1.0000          0             91,820             91,820                 0
             1,728 08/31/15 B BUY        305                1.0000          0              1,728              1,728                 0
           152,485 08/31/15 S SELL       374                1.0000          0            152,485            152,485                 0
           226,908 08/31/15 S SELL       624                1.0000          0            226,908            226,908                 0
             9,330 08/31/15 B BUY        711                1.0000          0              9,330              9,330                 0
            42,380 08/31/15 B BUY       1469                1.0000          0             42,380             42,380                 0
        18,246,271 08/31/15 B BUY       2355                1.0000          0         18,246,271         18,246,271                 0
         4,948,238 08/31/15 S SELL  71141149                1.0000          0          4,948,238          4,948,238                 0
                35 09/01/15 B BUY        234                1.0000          0                 35                 35                 0
           145,953 09/01/15 S SELL       279                1.0000          0            145,953            145,953                 0
            20,865 09/01/15 S SELL       317                1.0000          0             20,865             20,865                 0
            32,949 09/01/15 S SELL       376                1.0000          0             32,949             32,949                 0
                10 09/01/15 B BUY        552                1.0000          0                 10                 10                 0
                70 09/01/15 B BUY        553                1.0000          0                 70                 70                 0
           116,275 09/01/15 S SELL       627                1.0000          0            116,275            116,275                 0
            31,328 09/01/15 B BUY        721                1.0000          0             31,328             31,328                 0
                81 09/01/15 B BUY        759                1.0000          0                 81                 81                 0
               103 09/01/15 B BUY        963                1.0000          0                103                103                 0
                35 09/01/15 B BUY       1036                1.0000          0                 35                 35                 0
               137 09/01/15 B BUY       1102                1.0000          0                137                137                 0
           248,782 09/01/15 B BUY       1481                1.0000          0            248,782            248,782                 0
                 2 09/01/15 B BUY       1545                1.0000          0                  2                  2                 0
         1,975,274 09/01/15 S SELL      2362                1.0000          0          1,975,274          1,975,274                 0
                 5 09/01/15 B BUY       3864                1.0000          0                  5                  5                 0
                38 09/01/15 B BUY      13419                1.0000          0                 38                 38                 0
                 5 09/01/15 B BUY      18885                1.0000          0                  5                  5                 0
                34 09/01/15 B BUY      74602                1.0000          0                 34                 34                 0
           305,943 09/01/15 S SELL  71141157                1.0000          0            305,943            305,943                 0
            25,110 09/02/15 B BUY        236                1.0000          0             25,110             25,110                 0
                 8 09/02/15 S SELL       281                1.0000          0                  8                  8                 0
            58,904 09/02/15 S SELL       322                1.0000          0             58,904             58,904                 0
            53,718 09/02/15 S SELL       631                1.0000          0             53,718             53,718                 0
            82,456 09/02/15 B BUY        964                1.0000          0             82,456             82,456                 0
         9,861,940 09/02/15 S SELL      2368                1.0000          0          9,861,940          9,861,940                 0
           107,718 09/02/15 B BUY      74617                1.0000          0            107,718            107,718                 0
               735 09/03/15 B BUY        282                1.0000          0                735                735                 0
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            81,326 09/03/15 S SELL       332                1.0000          0             81,326             81,326                 0
             3,220 09/03/15 B BUY        378                1.0000          0              3,220              3,220                 0
             6,370 09/03/15 B BUY        567                1.0000          0              6,370              6,370                 0
             2,015 09/03/15 S SELL       635                1.0000          0              2,015              2,015                 0
           166,639 09/03/15 B BUY        728                1.0000          0            166,639            166,639                 0
            85,292 09/03/15 S SELL       790                1.0000          0             85,292             85,292                 0
           347,697 09/03/15 B BUY       1497                1.0000          0            347,697            347,697                 0
         2,998,182 09/03/15 B BUY       2374                1.0000          0          2,998,182          2,998,182                 0
            38,393 09/03/15 S SELL  71141163                1.0000          0             38,393             38,393                 0
               907 09/04/15 B BUY        343                1.0000          0                907                907                 0
            47,469 09/04/15 S SELL       644                1.0000          0             47,469             47,469                 0
           193,788 09/04/15 S SELL       734                1.0000          0            193,788            193,788                 0
           148,459 09/04/15 S SELL       809                1.0000          0            148,459            148,459                 0
                41 09/04/15 S SELL       971                1.0000          0                 41                 41                 0
           294,889 09/04/15 B BUY       1501                1.0000          0            294,889            294,889                 0
           771,064 09/04/15 B BUY       2380                1.0000          0            771,064            771,064                 0
               187 09/04/15 B BUY   71141171                1.0000          0                187                187                 0
             6,683 09/08/15 B BUY        351                1.0000          0              6,683              6,683                 0
               117 09/08/15 S SELL       557                1.0000          0                117                117                 0
           138,459 09/08/15 B BUY        585                1.0000          0            138,459            138,459                 0
            63,819 09/08/15 S SELL       649                1.0000          0             63,819             63,819                 0
            10,630 09/08/15 S SELL       735                1.0000          0             10,630             10,630                 0
            56,756 09/08/15 B BUY        841                1.0000          0             56,756             56,756                 0
            98,593 09/08/15 S SELL       972                1.0000          0             98,593             98,593                 0
           316,641 09/08/15 B BUY       1103                1.0000          0            316,641            316,641                 0
           310,756 09/08/15 B BUY       1504                1.0000          0            310,756            310,756                 0
           649,881 09/08/15 B BUY       2385                1.0000          0            649,881            649,881                 0
            52,290 09/08/15 B BUY       3866                1.0000          0             52,290             52,290                 0
            71,685 09/09/15 S SELL       287                1.0000          0             71,685             71,685                 0
               117 09/09/15 B BUY        558                1.0000          0                117                117                 0
            32,078 09/09/15 S SELL       595                1.0000          0             32,078             32,078                 0
            80,023 09/09/15 B BUY        653                1.0000          0             80,023             80,023                 0
           192,196 09/09/15 B BUY        736                1.0000          0            192,196            192,196                 0
            35,098 09/09/15 S SELL       852                1.0000          0             35,098             35,098                 0
           238,031 09/09/15 B BUY       1508                1.0000          0            238,031            238,031                 0
           298,242 09/09/15 S SELL      2393                1.0000          0            298,242            298,242                 0
            52,222 09/09/15 S SELL  71141180                1.0000          0             52,222             52,222                 0
             3,750 09/10/15 B BUY        294                1.0000          0              3,750              3,750                 0
             4,685 09/10/15 B BUY        380                1.0000          0              4,685              4,685                 0
               117 09/10/15 S SELL       561                1.0000          0                117                117                 0
            54,838 09/10/15 B BUY        602                1.0000          0             54,838             54,838                 0
            93,143 09/10/15 B BUY        658                1.0000          0             93,143             93,143                 0
            40,224 09/10/15 S SELL       861                1.0000          0             40,224             40,224                 0
           158,557 09/10/15 B BUY        975                1.0000          0            158,557            158,557                 0
         3,856,364 09/10/15 B BUY       2398                1.0000          0          3,856,364          3,856,364                 0
             2,520 09/10/15 B BUY   71141181                1.0000          0              2,520              2,520                 0
                52 09/11/15 B BUY        357                1.0000          0                 52                 52                 0
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             7,868 09/11/15 B BUY        382                1.0000          0              7,868              7,868                 0
            80,756 09/11/15 S SELL       612                1.0000          0             80,756             80,756                 0
            48,439 09/11/15 B BUY        661                1.0000          0             48,439             48,439                 0
             5,176 09/11/15 B BUY        739                1.0000          0              5,176              5,176                 0
            19,555 09/11/15 S SELL       880                1.0000          0             19,555             19,555                 0
                31 09/11/15 S SELL       978                1.0000          0                 31                 31                 0
             1,292 09/11/15 B BUY       1516                1.0000          0              1,292              1,292                 0
           301,575 09/11/15 S SELL      2404                1.0000          0            301,575            301,575                 0
           532,560 09/11/15 S SELL     13795                1.0000          0            532,560            532,560                 0
            20,545 09/11/15 S SELL  71141187                1.0000          0             20,545             20,545                 0
            47,593 09/14/15 S SELL       311                1.0000          0             47,593             47,593                 0
             9,734 09/14/15 B BUY        384                1.0000          0              9,734              9,734                 0
            11,475 09/14/15 S SELL       620                1.0000          0             11,475             11,475                 0
            39,651 09/14/15 B BUY        662                1.0000          0             39,651             39,651                 0
           326,250 09/14/15 S SELL       979                1.0000          0            326,250            326,250                 0
               243 09/14/15 B BUY       1526                1.0000          0                243                243                 0
         1,796,310 09/14/15 B BUY       2411                1.0000          0          1,796,310          1,796,310                 0
            99,877 09/14/15 S SELL      3868                1.0000          0             99,877             99,877                 0
           240,798 09/14/15 S SELL  71141190                1.0000          0            240,798            240,798                 0
            10,395 09/15/15 B BUY        262                1.0000          0             10,395             10,395                 0
            60,673 09/15/15 B BUY        338                1.0000          0             60,673             60,673                 0
             1,176 09/15/15 B BUY        373                1.0000          0              1,176              1,176                 0
            12,137 09/15/15 B BUY        388                1.0000          0             12,137             12,137                 0
            71,295 09/15/15 B BUY        626                1.0000          0             71,295             71,295                 0
             6,653 09/15/15 B BUY        673                1.0000          0              6,653              6,653                 0
             2,169 09/15/15 B BUY        741                1.0000          0              2,169              2,169                 0
            44,904 09/15/15 B BUY        904                1.0000          0             44,904             44,904                 0
           973,099 09/15/15 S SELL       983                1.0000          0            973,099            973,099                 0
           845,336 09/15/15 S SELL      1554                1.0000          0            845,336            845,336                 0
         1,457,401 09/15/15 S SELL      2421                1.0000          0          1,457,401          1,457,401                 0
            17,833 09/15/15 S SELL  71141191                1.0000          0             17,833             17,833                 0
           104,607 09/16/15 B BUY        271                1.0000          0            104,607            104,607                 0
            40,993 09/16/15 S SELL       355                1.0000          0             40,993             40,993                 0
               117 09/16/15 B BUY        570                1.0000          0                117                117                 0
            12,646 09/16/15 S SELL       634                1.0000          0             12,646             12,646                 0
            88,252 09/16/15 B BUY        913                1.0000          0             88,252             88,252                 0
               271 09/16/15 B BUY       1558                1.0000          0                271                271                 0
           793,888 09/16/15 B BUY       2426                1.0000          0            793,888            793,888                 0
                 1 09/16/15 B BUY       4769                1.0000          0                  1                  1                 0
            55,371 09/16/15 S SELL  71141194                1.0000          0             55,371             55,371                 0
            71,663 09/17/15 B BUY        274                1.0000          0             71,663             71,663                 0
            14,314 09/17/15 S SELL       367                1.0000          0             14,314             14,314                 0
            19,568 09/17/15 S SELL       380                1.0000          0             19,568             19,568                 0
           106,325 09/17/15 S SELL       680                1.0000          0            106,325            106,325                 0
           117,188 09/17/15 B BUY       1565                1.0000          0            117,188            117,188                 0
         2,201,250 09/17/15 B BUY       2431                1.0000          0          2,201,250          2,201,250                 0
            10,201 09/17/15 S SELL  71141196                1.0000          0             10,201             10,201                 0
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           250,380 09/18/15 S SELL       277                1.0000          0            250,380            250,380                 0
            13,848 09/18/15 B BUY        379                1.0000          0             13,848             13,848                 0
           101,981 09/18/15 S SELL       388                1.0000          0            101,981            101,981                 0
             3,498 09/18/15 B BUY        391                1.0000          0              3,498              3,498                 0
             8,748 09/18/15 B BUY        640                1.0000          0              8,748              8,748                 0
            71,133 09/18/15 S SELL       685                1.0000          0             71,133             71,133                 0
             4,273 09/18/15 B BUY        922                1.0000          0              4,273              4,273                 0
           275,252 09/18/15 B BUY        990                1.0000          0            275,252            275,252                 0
           215,000 09/18/15 S SELL      1568                1.0000          0            215,000            215,000                 0
           652,953 09/18/15 B BUY       2439                1.0000          0            652,953            652,953                 0
            27,032 09/18/15 B BUY   71141206                1.0000          0             27,032             27,032                 0
            10,462 09/21/15 S SELL       389                1.0000          0             10,462             10,462                 0
             6,187 09/21/15 B BUY        643                1.0000          0              6,187              6,187                 0
            81,305 09/21/15 B BUY        948                1.0000          0             81,305             81,305                 0
           405,425 09/21/15 B BUY       1000                1.0000          0            405,425            405,425                 0
           595,048 09/21/15 B BUY       1576                1.0000          0            595,048            595,048                 0
         3,311,934 09/21/15 S SELL      2445                1.0000          0          3,311,934          3,311,934                 0
               457 09/21/15 S SELL  71141211                1.0000          0                457                457                 0
             4,487 09/22/15 S SELL       401                1.0000          0              4,487              4,487                 0
            54,767 09/22/15 B BUY        649                1.0000          0             54,767             54,767                 0
           170,275 09/22/15 S SELL       696                1.0000          0            170,275            170,275                 0
             4,638 09/22/15 B BUY        973                1.0000          0              4,638              4,638                 0
           467,513 09/22/15 S SELL      1003                1.0000          0            467,513            467,513                 0
           105,197 09/22/15 S SELL      1586                1.0000          0            105,197            105,197                 0
           513,182 09/22/15 S SELL      2450                1.0000          0            513,182            513,182                 0
            11,255 09/23/15 S SELL       404                1.0000          0             11,255             11,255                 0
             3,214 09/23/15 S SELL       698                1.0000          0              3,214              3,214                 0
           198,230 09/23/15 S SELL      1004                1.0000          0            198,230            198,230                 0
           232,618 09/23/15 S SELL      1022                1.0000          0            232,618            232,618                 0
           151,812 09/23/15 S SELL      1592                1.0000          0            151,812            151,812                 0
         2,953,661 09/23/15 S SELL      2456                1.0000          0          2,953,661          2,953,661                 0
               757 09/23/15 S SELL  71141214                1.0000          0                757                757                 0
             6,442 09/24/15 B BUY        280                1.0000          0              6,442              6,442                 0
             2,725 09/24/15 B BUY        393                1.0000          0              2,725              2,725                 0
             6,911 09/24/15 B BUY        702                1.0000          0              6,911              6,911                 0
           328,132 09/24/15 B BUY       1005                1.0000          0            328,132            328,132                 0
            15,437 09/24/15 S SELL      1064                1.0000          0             15,437             15,437                 0
           158,057 09/24/15 S SELL      1599                1.0000          0            158,057            158,057                 0
        13,120,381 09/24/15 S SELL      2462                1.0000          0         13,120,381         13,120,381                 0
        12,000,000 09/24/15 B BUY   71141216                1.0000          0         12,000,000         12,000,000                 0
             6,661 09/25/15 B BUY        396                1.0000          0              6,661              6,661                 0
           103,565 09/25/15 S SELL       662                1.0000          0            103,565            103,565                 0
           136,498 09/25/15 B BUY        708                1.0000          0            136,498            136,498                 0
            95,233 09/25/15 B BUY       1105                1.0000          0             95,233             95,233                 0
            49,168 09/25/15 B BUY       1614                1.0000          0             49,168             49,168                 0
           910,746 09/25/15 S SELL      2467                1.0000          0            910,746            910,746                 0
           660,116 09/25/15 S SELL  71141220                1.0000          0            660,116            660,116                 0
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             1,484 09/28/15 S SELL       394                1.0000          0              1,484              1,484                 0
            26,155 09/28/15 S SELL       400                1.0000          0             26,155             26,155                 0
             3,435 09/28/15 S SELL       412                1.0000          0              3,435              3,435                 0
             1,341 09/28/15 B BUY        667                1.0000          0              1,341              1,341                 0
           143,409 09/28/15 S SELL       714                1.0000          0            143,409            143,409                 0
            39,874 09/28/15 S SELL       745                1.0000          0             39,874             39,874                 0
           280,450 09/28/15 B BUY       1009                1.0000          0            280,450            280,450                 0
             3,097 09/28/15 B BUY       1141                1.0000          0              3,097              3,097                 0
            41,447 09/28/15 S SELL      1622                1.0000          0             41,447             41,447                 0
           197,985 09/28/15 B BUY       2472                1.0000          0            197,985            197,985                 0
            59,940 09/28/15 S SELL  71141223                1.0000          0             59,940             59,940                 0
            51,361 09/29/15 B BUY        672                1.0000          0             51,361             51,361                 0
            53,590 09/29/15 B BUY        725                1.0000          0             53,590             53,590                 0
            52,709 09/29/15 B BUY       1165                1.0000          0             52,709             52,709                 0
           (52,709)09/29/15 B RBUY      1211                1.0000          0            (52,709)           (52,709)                0
            52,709 09/29/15 B RBBUY     1212                1.0000          0             52,709             52,709                 0
         1,969,284 09/29/15 S SELL      1630                1.0000          0          1,969,284          1,969,284                 0
        (1,969,284)09/29/15 S RSELL     1653                1.0000          0         (1,969,284)        (1,969,284)                0
         1,969,284 09/29/15 S RBSELL    1654                1.0000          0          1,969,284          1,969,284                 0
         4,383,179 09/29/15 S SELL      2477                1.0000          0          4,383,179          4,383,179                 0
        (4,383,179)09/29/15 S RSELL     2488                1.0000          0         (4,383,179)        (4,383,179)                0
         4,383,179 09/29/15 S RBSELL    2489                1.0000          0          4,383,179          4,383,179                 0
            95,153 09/29/15 S SELL     74695                1.0000          0             95,153             95,153                 0
         7,800,718 09/29/15 S SELL  71141229                1.0000          0          7,800,718          7,800,718                 0
        (7,800,718)09/29/15 S RSELL 71141242                1.0000          0         (7,800,718)        (7,800,718)                0
         7,800,718 09/29/15 S RBSELL71141243                1.0000          0          7,800,718          7,800,718                 0
           242,304 09/30/15 S SELL       404                1.0000          0            242,304            242,304                 0
             2,112 09/30/15 B BUY        413                1.0000          0              2,112              2,112                 0
            22,759 09/30/15 S SELL       680                1.0000          0             22,759             22,759                 0
            58,459 09/30/15 B BUY        730                1.0000          0             58,459             58,459                 0
            31,005 09/30/15 B BUY        752                1.0000          0             31,005             31,005                 0
           406,053 09/30/15 S SELL      1038                1.0000          0            406,053            406,053                 0
            37,739 09/30/15 S SELL      1177                1.0000          0             37,739             37,739                 0
           (37,739)09/30/15 S RSELL     1210                1.0000          0            (37,739)           (37,739)                0
            37,739 09/30/15 S RBSELL    1213                1.0000          0             37,739             37,739                 0
           121,560 09/30/15 S SELL      1634                1.0000          0            121,560            121,560                 0
          (121,560)09/30/15 S RSELL     1652                1.0000          0           (121,560)          (121,560)                0
           121,560 09/30/15 S RBSELL    1655                1.0000          0            121,560            121,560                 0
         2,423,867 09/30/15 B BUY       2485                1.0000          0          2,423,867          2,423,867                 0
        (2,423,867)09/30/15 B RBUY      2487                1.0000          0         (2,423,867)        (2,423,867)                0
         2,423,867 09/30/15 B RBBUY     2490                1.0000          0          2,423,867          2,423,867                 0
            55,724 09/30/15 S SELL     18889                1.0000          0             55,724             55,724                 0
         3,753,105 09/30/15 S SELL  71141240                1.0000          0          3,753,105          3,753,105                 0
        (3,753,105)09/30/15 S RSELL 71141241                1.0000          0         (3,753,105)        (3,753,105)                0
         3,753,105 09/30/15 S RBSELL71141244                1.0000          0          3,753,105          3,753,105                 0
                26 10/01/15 B BUY        284                1.0000          0                 26                 26                 0
                11 10/01/15 B BUY        402                1.0000          0                 11                 11                 0
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               113 10/01/15 B BUY        407                1.0000          0                113                113                 0
                42 10/01/15 B BUY        424                1.0000          0                 42                 42                 0
                72 10/01/15 B BUY        686                1.0000          0                 72                 72                 0
           112,048 10/01/15 S SELL       750                1.0000          0            112,048            112,048                 0
            65,083 10/01/15 S SELL       756                1.0000          0             65,083             65,083                 0
               206 10/01/15 B BUY       1017                1.0000          0                206                206                 0
                35 10/01/15 B BUY       1040                1.0000          0                 35                 35                 0
            59,230 10/01/15 B BUY       1126                1.0000          0             59,230             59,230                 0
             1,345 10/01/15 B BUY       1228                1.0000          0              1,345              1,345                 0
                 2 10/01/15 B BUY       1547                1.0000          0                  2                  2                 0
           146,614 10/01/15 S SELL      1673                1.0000          0            146,614            146,614                 0
        26,157,459 10/01/15 B BUY       2498                1.0000          0         26,157,459         26,157,459                 0
                 3 10/01/15 B BUY       3870                1.0000          0                  3                  3                 0
                16 10/01/15 B BUY      14381                1.0000          0                 16                 16                 0
                 5 10/01/15 B BUY      18891                1.0000          0                  5                  5                 0
            58,553 10/01/15 S SELL     74715                1.0000          0             58,553             58,553                 0
           347,057 10/01/15 S SELL  71141246                1.0000          0            347,057            347,057                 0
            32,191 10/02/15 B BUY        406                1.0000          0             32,191             32,191                 0
           500,606 10/02/15 S SELL       409                1.0000          0            500,606            500,606                 0
             1,325 10/02/15 B BUY        429                1.0000          0              1,325              1,325                 0
               117 10/02/15 S SELL       573                1.0000          0                117                117                 0
            13,021 10/02/15 B BUY        693                1.0000          0             13,021             13,021                 0
           668,867 10/02/15 B BUY        754                1.0000          0            668,867            668,867                 0
             7,578 10/02/15 B BUY        759                1.0000          0              7,578              7,578                 0
            73,145 10/02/15 S SELL      1256                1.0000          0             73,145             73,145                 0
            10,724 10/02/15 B BUY       1685                1.0000          0             10,724             10,724                 0
         1,513,544 10/02/15 B BUY       2505                1.0000          0          1,513,544          1,513,544                 0
                 1 10/02/15 B BUY       4771                1.0000          0                  1                  1                 0
             1,928 10/02/15 S SELL  71141248                1.0000          0              1,928              1,928                 0
            26,246 10/05/15 S SELL       408                1.0000          0             26,246             26,246                 0
           179,431 10/05/15 B BUY        411                1.0000          0            179,431            179,431                 0
             3,853 10/05/15 S SELL       699                1.0000          0              3,853              3,853                 0
           358,265 10/05/15 B BUY        763                1.0000          0            358,265            358,265                 0
             8,693 10/05/15 B BUY        767                1.0000          0              8,693              8,693                 0
             2,783 10/05/15 S SELL      1271                1.0000          0              2,783              2,783                 0
         2,840,162 10/05/15 S SELL      1692                1.0000          0          2,840,162          2,840,162                 0
         6,500,567 10/05/15 B BUY       2511                1.0000          0          6,500,567          6,500,567                 0
            45,294 10/05/15 S SELL  71141259                1.0000          0             45,294             45,294                 0
            26,277 10/06/15 B BUY        413                1.0000          0             26,277             26,277                 0
            57,940 10/06/15 B BUY        457                1.0000          0             57,940             57,940                 0
             1,940 10/06/15 S SELL       707                1.0000          0              1,940              1,940                 0
             8,185 10/06/15 B BUY        770                1.0000          0              8,185              8,185                 0
         1,027,132 10/06/15 S SELL       770                1.0000          0          1,027,132          1,027,132                 0
            43,468 10/06/15 B BUY       1281                1.0000          0             43,468             43,468                 0
           767,360 10/06/15 B BUY       1740                1.0000          0            767,360            767,360                 0
         4,959,889 10/06/15 B BUY       2519                1.0000          0          4,959,889          4,959,889                 0
            60,045 10/07/15 B BUY        414                1.0000          0             60,045             60,045                 0
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            10,397 10/07/15 B BUY        415                1.0000          0             10,397             10,397                 0
           160,646 10/07/15 B BUY        472                1.0000          0            160,646            160,646                 0
            32,460 10/07/15 B BUY        775                1.0000          0             32,460             32,460                 0
           662,000 10/07/15 B BUY        778                1.0000          0            662,000            662,000                 0
            49,215 10/07/15 S SELL      1022                1.0000          0             49,215             49,215                 0
         6,404,256 10/07/15 B BUY       1127                1.0000          0          6,404,256          6,404,256                 0
            59,642 10/07/15 B BUY       1293                1.0000          0             59,642             59,642                 0
           974,834 10/07/15 B BUY       1752                1.0000          0            974,834            974,834                 0
           591,211 10/07/15 B BUY       2524                1.0000          0            591,211            591,211                 0
            53,294 10/07/15 B BUY       3872                1.0000          0             53,294             53,294                 0
            28,355 10/08/15 B BUY        415                1.0000          0             28,355             28,355                 0
             7,686 10/08/15 S SELL       421                1.0000          0              7,686              7,686                 0
           141,902 10/08/15 S SELL       483                1.0000          0            141,902            141,902                 0
            27,066 10/08/15 S SELL       777                1.0000          0             27,066             27,066                 0
           231,867 10/08/15 S SELL       786                1.0000          0            231,867            231,867                 0
            79,948 10/08/15 S SELL      1023                1.0000          0             79,948             79,948                 0
             2,115 10/08/15 S SELL      1310                1.0000          0              2,115              2,115                 0
           783,168 10/08/15 B BUY       1762                1.0000          0            783,168            783,168                 0
         3,114,454 10/08/15 B BUY       2529                1.0000          0          3,114,454          3,114,454                 0
            26,834 10/08/15 B BUY   71141266                1.0000          0             26,834             26,834                 0
            20,809 10/09/15 B BUY        293                1.0000          0             20,809             20,809                 0
               165 10/09/15 B BUY        486                1.0000          0                165                165                 0
               796 10/09/15 S SELL       783                1.0000          0                796                796                 0
           163,487 10/09/15 S SELL       792                1.0000          0            163,487            163,487                 0
            30,913 10/09/15 S SELL      1024                1.0000          0             30,913             30,913                 0
         2,100,906 10/09/15 B BUY       1128                1.0000          0          2,100,906          2,100,906                 0
            24,673 10/09/15 B BUY       1321                1.0000          0             24,673             24,673                 0
         2,081,210 10/09/15 S SELL      1768                1.0000          0          2,081,210          2,081,210                 0
         3,181,664 10/09/15 B BUY       2535                1.0000          0          3,181,664          3,181,664                 0
           122,212 10/09/15 S SELL     74789                1.0000          0            122,212            122,212                 0
            15,874 10/13/15 B BUY        295                1.0000          0             15,874             15,874                 0
                48 10/13/15 B BUY        425                1.0000          0                 48                 48                 0
            55,992 10/13/15 B BUY        717                1.0000          0             55,992             55,992                 0
            80,299 10/13/15 B BUY        793                1.0000          0             80,299             80,299                 0
            94,549 10/13/15 S SELL       809                1.0000          0             94,549             94,549                 0
            52,611 10/13/15 S SELL      1027                1.0000          0             52,611             52,611                 0
         5,187,954 10/13/15 B BUY       1129                1.0000          0          5,187,954          5,187,954                 0
           257,238 10/13/15 S SELL      1357                1.0000          0            257,238            257,238                 0
           276,755 10/13/15 B BUY       1801                1.0000          0            276,755            276,755                 0
        41,206,919 10/13/15 S SELL      2540                1.0000          0         41,206,919         41,206,919                 0
           154,098 10/13/15 S SELL     74802                1.0000          0            154,098            154,098                 0
            18,564 10/13/15 S SELL  71141272                1.0000          0             18,564             18,564                 0
             8,400 10/14/15 S SELL       432                1.0000          0              8,400              8,400                 0
            47,690 10/14/15 S SELL       723                1.0000          0             47,690             47,690                 0
           179,505 10/14/15 B BUY        805                1.0000          0            179,505            179,505                 0
            15,303 10/14/15 B BUY        816                1.0000          0             15,303             15,303                 0
           250,026 10/14/15 S SELL      1044                1.0000          0            250,026            250,026                 0
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             8,795 10/14/15 S SELL      1374                1.0000          0              8,795              8,795                 0
            35,925 10/14/15 B BUY       1809                1.0000          0             35,925             35,925                 0
         3,910,099 10/14/15 S SELL      2546                1.0000          0          3,910,099          3,910,099                 0
             4,712 10/14/15 B BUY      74807                1.0000          0              4,712              4,712                 0
           204,606 10/14/15 S SELL  71141276                1.0000          0            204,606            204,606                 0
           130,665 10/15/15 B BUY        437                1.0000          0            130,665            130,665                 0
               350 10/15/15 B BUY        493                1.0000          0                350                350                 0
            61,253 10/15/15 S SELL       728                1.0000          0             61,253             61,253                 0
         1,084,794 10/15/15 B BUY        814                1.0000          0          1,084,794          1,084,794                 0
           315,300 10/15/15 B BUY        823                1.0000          0            315,300            315,300                 0
                29 10/15/15 S SELL      1073                1.0000          0                 29                 29                 0
         3,072,996 10/15/15 S SELL      1133                1.0000          0          3,072,996          3,072,996                 0
           121,424 10/15/15 B BUY       1416                1.0000          0            121,424            121,424                 0
           437,715 10/15/15 B BUY       1830                1.0000          0            437,715            437,715                 0
         9,788,143 10/15/15 B BUY       2555                1.0000          0          9,788,143          9,788,143                 0
            53,297 10/15/15 S SELL      3875                1.0000          0             53,297             53,297                 0
           480,353 10/15/15 B BUY   71141284                1.0000          0            480,353            480,353                 0
           116,403 10/16/15 S SELL       442                1.0000          0            116,403            116,403                 0
            54,905 10/16/15 S SELL       735                1.0000          0             54,905             54,905                 0
           119,635 10/16/15 B BUY        820                1.0000          0            119,635            119,635                 0
           242,622 10/16/15 B BUY        827                1.0000          0            242,622            242,622                 0
            95,338 10/16/15 B BUY       1444                1.0000          0             95,338             95,338                 0
         4,658,109 10/16/15 B BUY       2561                1.0000          0          4,658,109          4,658,109                 0
             9,610 10/16/15 S SELL  71141286                1.0000          0              9,610              9,610                 0
            17,969 10/19/15 S SELL       460                1.0000          0             17,969             17,969                 0
           846,352 10/19/15 B BUY        828                1.0000          0            846,352            846,352                 0
           188,897 10/19/15 B BUY        836                1.0000          0            188,897            188,897                 0
         6,283,805 10/19/15 S SELL      1137                1.0000          0          6,283,805          6,283,805                 0
            92,387 10/19/15 B BUY       1460                1.0000          0             92,387             92,387                 0
           786,228 10/19/15 B BUY       1845                1.0000          0            786,228            786,228                 0
         8,269,669 10/19/15 B BUY       2566                1.0000          0          8,269,669          8,269,669                 0
            52,596 10/19/15 S SELL  71141288                1.0000          0             52,596             52,596                 0
            17,972 10/20/15 B BUY        747                1.0000          0             17,972             17,972                 0
            81,816 10/20/15 B BUY        835                1.0000          0             81,816             81,816                 0
           118,320 10/20/15 S SELL       840                1.0000          0            118,320            118,320                 0
         2,168,389 10/20/15 B BUY       1138                1.0000          0          2,168,389          2,168,389                 0
            87,149 10/20/15 B BUY       1481                1.0000          0             87,149             87,149                 0
           448,870 10/20/15 S SELL      1856                1.0000          0            448,870            448,870                 0
           124,494 10/20/15 S SELL      2571                1.0000          0            124,494            124,494                 0
            92,546 10/21/15 S SELL       751                1.0000          0             92,546             92,546                 0
           123,668 10/21/15 S SELL       841                1.0000          0            123,668            123,668                 0
            36,285 10/21/15 S SELL       842                1.0000          0             36,285             36,285                 0
         3,000,000 10/21/15 S SELL      1140                1.0000          0          3,000,000          3,000,000                 0
             8,542 10/21/15 S SELL      1506                1.0000          0              8,542              8,542                 0
           318,453 10/21/15 B BUY       1866                1.0000          0            318,453            318,453                 0
         1,524,592 10/21/15 B BUY       2577                1.0000          0          1,524,592          1,524,592                 0
             2,850 10/22/15 B BUY        417                1.0000          0              2,850              2,850                 0
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            25,949 10/22/15 S SELL       755                1.0000          0             25,949             25,949                 0
            38,507 10/22/15 S SELL       848                1.0000          0             38,507             38,507                 0
           548,439 10/22/15 S SELL       853                1.0000          0            548,439            548,439                 0
            58,728 10/22/15 B BUY       1526                1.0000          0             58,728             58,728                 0
           449,439 10/22/15 B BUY       2584                1.0000          0            449,439            449,439                 0
             3,875 10/22/15 S SELL  71141294                1.0000          0              3,875              3,875                 0
               844 10/23/15 B BUY        477                1.0000          0                844                844                 0
             1,666 10/23/15 B BUY        497                1.0000          0              1,666              1,666                 0
            68,945 10/23/15 S SELL       759                1.0000          0             68,945             68,945                 0
                 0 10/23/15 B BUY        851                1.0000          0                  0                  0                 0
           124,972 10/23/15 S SELL       861                1.0000          0            124,972            124,972                 0
            31,110 10/23/15 B BUY       1079                1.0000          0             31,110             31,110                 0
            77,653 10/23/15 B BUY       1549                1.0000          0             77,653             77,653                 0
           101,380 10/23/15 S SELL      1881                1.0000          0            101,380            101,380                 0
         5,382,677 10/23/15 B BUY       2591                1.0000          0          5,382,677          5,382,677                 0
             9,464 10/26/15 B BUY        309                1.0000          0              9,464              9,464                 0
                31 10/26/15 S SELL       480                1.0000          0                 31                 31                 0
            70,524 10/26/15 S SELL       512                1.0000          0             70,524             70,524                 0
           124,420 10/26/15 S SELL       863                1.0000          0            124,420            124,420                 0
           335,303 10/26/15 S SELL       867                1.0000          0            335,303            335,303                 0
                 0 10/26/15 B BUY       1144                1.0000          0                  0                  0                 0
            45,467 10/26/15 B BUY       1569                1.0000          0             45,467             45,467                 0
         1,027,906 10/26/15 S SELL      1888                1.0000          0          1,027,906          1,027,906                 0
        10,261,273 10/26/15 S SELL      2597                1.0000          0         10,261,273         10,261,273                 0
                 0 10/26/15 S SELL     15073                1.0000          0                  0                  0                 0
        12,454,888 10/26/15 B BUY   71141297                1.0000          0         12,454,888         12,454,888                 0
            13,283 10/27/15 S SELL       317                1.0000          0             13,283             13,283                 0
            28,594 10/27/15 B BUY        488                1.0000          0             28,594             28,594                 0
            76,218 10/27/15 S SELL       523                1.0000          0             76,218             76,218                 0
           601,813 10/27/15 S SELL       867                1.0000          0            601,813            601,813                 0
           150,287 10/27/15 B BUY        873                1.0000          0            150,287            150,287                 0
           126,548 10/27/15 B BUY       1588                1.0000          0            126,548            126,548                 0
           329,560 10/27/15 B BUY       1891                1.0000          0            329,560            329,560                 0
            22,899 10/27/15 B BUY       2602                1.0000          0             22,899             22,899                 0
                 0 10/27/15 S SELL     15107                1.0000          0                  0                  0                 0
           542,001 10/27/15 S SELL  71141302                1.0000          0            542,001            542,001                 0
           255,316 10/28/15 S SELL       327                1.0000          0            255,316            255,316                 0
            20,862 10/28/15 S SELL       497                1.0000          0             20,862             20,862                 0
             5,735 10/28/15 S SELL       537                1.0000          0              5,735              5,735                 0
            64,909 10/28/15 B BUY        871                1.0000          0             64,909             64,909                 0
           293,170 10/28/15 B BUY        875                1.0000          0            293,170            293,170                 0
            30,913 10/28/15 B BUY       1080                1.0000          0             30,913             30,913                 0
           312,731 10/28/15 B BUY       1141                1.0000          0            312,731            312,731                 0
            39,489 10/28/15 S SELL      1606                1.0000          0             39,489             39,489                 0
            73,650 10/28/15 S SELL      1912                1.0000          0             73,650             73,650                 0
             1,853 10/28/15 B BUY   71141312                1.0000          0              1,853              1,853                 0
        10,000,000 10/29/15 B BUY         15                1.0000          0         10,000,000         10,000,000                 0
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           206,088 10/29/15 B BUY        336                1.0000          0            206,088            206,088                 0
            21,779 10/29/15 B BUY        505                1.0000          0             21,779             21,779                 0
           180,403 10/29/15 B BUY        548                1.0000          0            180,403            180,403                 0
            30,145 10/29/15 S SELL       873                1.0000          0             30,145             30,145                 0
            89,728 10/29/15 B BUY        881                1.0000          0             89,728             89,728                 0
         1,938,417 10/29/15 B BUY       1142                1.0000          0          1,938,417          1,938,417                 0
                 0 10/29/15 S SELL      1154                1.0000          0                  0                  0                 0
           100,207 10/29/15 S SELL      1616                1.0000          0            100,207            100,207                 0
            82,974 10/29/15 S SELL      1928                1.0000          0             82,974             82,974                 0
         8,091,356 10/29/15 S SELL      2612                1.0000          0          8,091,356          8,091,356                 0
         6,959,170 10/29/15 S SELL  71141315                1.0000          0          6,959,170          6,959,170                 0
        10,000,000 10/30/15 S SELL        16                1.0000          0         10,000,000         10,000,000                 0
            76,791 10/30/15 S SELL       343                1.0000          0             76,791             76,791                 0
             7,096 10/30/15 B BUY        420                1.0000          0              7,096              7,096                 0
            62,181 10/30/15 B BUY        508                1.0000          0             62,181             62,181                 0
           171,429 10/30/15 B BUY        566                1.0000          0            171,429            171,429                 0
            44,164 10/30/15 S SELL       877                1.0000          0             44,164             44,164                 0
            17,697 10/30/15 B BUY        885                1.0000          0             17,697             17,697                 0
         1,250,000 10/30/15 S SELL      1143                1.0000          0          1,250,000          1,250,000                 0
            56,341 10/30/15 S SELL      1626                1.0000          0             56,341             56,341                 0
           257,294 10/30/15 B BUY       1945                1.0000          0            257,294            257,294                 0
         2,418,971 10/30/15 S SELL      2620                1.0000          0          2,418,971          2,418,971                 0
                83 10/30/15 S SELL     74831                1.0000          0                 83                 83                 0
         3,782,246 10/30/15 S SELL  71141318                1.0000          0          3,782,246          3,782,246                 0
                33 11/02/15 B BUY         18                1.0000          0                 33                 33                 0
                24 11/02/15 B BUY        347                1.0000          0                 24                 24                 0
                76 11/02/15 B BUY        422                1.0000          0                 76                 76                 0
                 6 11/02/15 B BUY        510                1.0000          0                  6                  6                 0
            77,313 11/02/15 S SELL       573                1.0000          0             77,313             77,313                 0
                69 11/02/15 B BUY        771                1.0000          0                 69                 69                 0
           181,384 11/02/15 B BUY        883                1.0000          0            181,384            181,384                 0
            20,130 11/02/15 S SELL       894                1.0000          0             20,130             20,130                 0
               153 11/02/15 B BUY       1092                1.0000          0                153                153                 0
               628 11/02/15 B BUY       1145                1.0000          0                628                628                 0
                 2 11/02/15 B BUY       1549                1.0000          0                  2                  2                 0
            40,940 11/02/15 S SELL      1633                1.0000          0             40,940             40,940                 0
           214,698 11/02/15 B BUY       1949                1.0000          0            214,698            214,698                 0
         6,982,520 11/02/15 S SELL      2628                1.0000          0          6,982,520          6,982,520                 0
                 1 11/02/15 B BUY       3878                1.0000          0                  1                  1                 0
                29 11/02/15 B BUY      74841                1.0000          0                 29                 29                 0
           399,001 11/02/15 S SELL  71141332                1.0000          0            399,001            399,001                 0
                 0 11/03/15 S SELL       515                1.0000          0                  0                  0                 0
            66,651 11/03/15 B BUY        582                1.0000          0             66,651             66,651                 0
                 0 11/03/15 S SELL       852                1.0000          0                  0                  0                 0
            44,332 11/03/15 B BUY        896                1.0000          0             44,332             44,332                 0
            47,949 11/03/15 S SELL      1640                1.0000          0             47,949             47,949                 0
            34,825 11/03/15 S SELL      1954                1.0000          0             34,825             34,825                 0
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         2,639,026 11/03/15 B BUY       2634                1.0000          0          2,639,026          2,639,026                 0
                 1 11/03/15 S SELL      3879                1.0000          0                  1                  1                 0
            25,130 11/03/15 S SELL  71141335                1.0000          0             25,130             25,130                 0
                42 11/04/15 S SELL        20                1.0000          0                 42                 42                 0
             3,993 11/04/15 B BUY        424                1.0000          0              3,993              3,993                 0
            15,205 11/04/15 S SELL       590                1.0000          0             15,205             15,205                 0
            40,007 11/04/15 B BUY        891                1.0000          0             40,007             40,007                 0
            28,528 11/04/15 S SELL       908                1.0000          0             28,528             28,528                 0
            34,370 11/04/15 B BUY       1965                1.0000          0             34,370             34,370                 0
         4,270,388 11/04/15 B BUY       2641                1.0000          0          4,270,388          4,270,388                 0
            87,720 11/04/15 S SELL     74857                1.0000          0             87,720             87,720                 0
            19,538 11/04/15 S SELL  71141338                1.0000          0             19,538             19,538                 0
                42 11/05/15 B BUY         22                1.0000          0                 42                 42                 0
         5,800,000 11/05/15 B BUY        473                1.0000          0          5,800,000          5,800,000                 0
             4,871 11/05/15 B BUY        529                1.0000          0              4,871              4,871                 0
            13,417 11/05/15 S SELL       596                1.0000          0             13,417             13,417                 0
            44,066 11/05/15 B BUY        777                1.0000          0             44,066             44,066                 0
            56,317 11/05/15 B BUY        900                1.0000          0             56,317             56,317                 0
            18,995 11/05/15 S SELL       918                1.0000          0             18,995             18,995                 0
            41,678 11/05/15 S SELL      1097                1.0000          0             41,678             41,678                 0
         3,218,690 11/05/15 B BUY       1148                1.0000          0          3,218,690          3,218,690                 0
            46,375 11/05/15 B BUY       1973                1.0000          0             46,375             46,375                 0
         1,262,083 11/05/15 S SELL      2648                1.0000          0          1,262,083          1,262,083                 0
            10,123 11/05/15 B BUY   71141344                1.0000          0             10,123             10,123                 0
           329,814 11/06/15 B BUY        155                1.0000          0            329,814            329,814                 0
             1,954 11/06/15 B BUY        536                1.0000          0              1,954              1,954                 0
             5,487 11/06/15 S SELL       602                1.0000          0              5,487              5,487                 0
           178,047 11/06/15 B BUY        905                1.0000          0            178,047            178,047                 0
           308,771 11/06/15 B BUY        923                1.0000          0            308,771            308,771                 0
            23,602 11/06/15 S SELL      1100                1.0000          0             23,602             23,602                 0
           229,947 11/06/15 S SELL      1989                1.0000          0            229,947            229,947                 0
           315,015 11/06/15 S SELL      2655                1.0000          0            315,015            315,015                 0
             6,343 11/06/15 S SELL  71141347                1.0000          0              6,343              6,343                 0
           329,814 11/09/15 S SELL       156                1.0000          0            329,814            329,814                 0
         5,800,000 11/09/15 S SELL       475                1.0000          0          5,800,000          5,800,000                 0
           160,887 11/09/15 B BUY        541                1.0000          0            160,887            160,887                 0
             8,558 11/09/15 S SELL       605                1.0000          0              8,558              8,558                 0
           496,817 11/09/15 B BUY        927                1.0000          0            496,817            496,817                 0
            23,462 11/09/15 B BUY       1101                1.0000          0             23,462             23,462                 0
           179,359 11/09/15 B BUY       1997                1.0000          0            179,359            179,359                 0
         4,305,846 11/09/15 B BUY       2661                1.0000          0          4,305,846          4,305,846                 0
            11,786 11/09/15 B BUY   71141349                1.0000          0             11,786             11,786                 0
           134,702 11/10/15 S SELL       550                1.0000          0            134,702            134,702                 0
           199,592 11/10/15 B BUY        912                1.0000          0            199,592            199,592                 0
             2,079 11/10/15 B BUY        929                1.0000          0              2,079              2,079                 0
           236,782 11/10/15 B BUY       1695                1.0000          0            236,782            236,782                 0
            31,206 11/10/15 B BUY       2015                1.0000          0             31,206             31,206                 0
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         1,500,448 11/10/15 S SELL      2666                1.0000          0          1,500,448          1,500,448                 0
           113,927 11/12/15 S SELL       568                1.0000          0            113,927            113,927                 0
           108,463 11/12/15 B BUY        789                1.0000          0            108,463            108,463                 0
           150,581 11/12/15 B BUY        919                1.0000          0            150,581            150,581                 0
            58,502 11/12/15 S SELL       945                1.0000          0             58,502             58,502                 0
             1,883 11/12/15 B BUY       1042                1.0000          0              1,883              1,883                 0
         1,760,000 11/12/15 S SELL      1156                1.0000          0          1,760,000          1,760,000                 0
                 0 11/12/15 B BUY       1191                1.0000          0                  0                  0                 0
           260,587 11/12/15 B BUY       1756                1.0000          0            260,587            260,587                 0
         1,052,833 11/12/15 B BUY       2045                1.0000          0          1,052,833          1,052,833                 0
             2,610 11/12/15 S SELL      2675                1.0000          0              2,610              2,610                 0
           595,895 11/12/15 S SELL  71141358                1.0000          0            595,895            595,895                 0
            65,821 11/13/15 B BUY        373                1.0000          0             65,821             65,821                 0
            36,029 11/13/15 B BUY        573                1.0000          0             36,029             36,029                 0
            26,038 11/13/15 S SELL       795                1.0000          0             26,038             26,038                 0
            14,702 11/13/15 S SELL       921                1.0000          0             14,702             14,702                 0
            69,584 11/13/15 B BUY        961                1.0000          0             69,584             69,584                 0
             8,160 11/13/15 B BUY       1428                1.0000          0              8,160              8,160                 0
            10,600 11/13/15 B BUY       1796                1.0000          0             10,600             10,600                 0
         1,328,135 11/13/15 S SELL      2064                1.0000          0          1,328,135          1,328,135                 0
         3,458,030 11/13/15 S SELL      2681                1.0000          0          3,458,030          3,458,030                 0
           418,801 11/13/15 B BUY       8705                1.0000          0            418,801            418,801                 0
           752,204 11/13/15 B BUY      15557                1.0000          0            752,204            752,204                 0
            51,921 11/13/15 S SELL  71141360                1.0000          0             51,921             51,921                 0
           237,495 11/16/15 B BUY        476                1.0000          0            237,495            237,495                 0
            34,410 11/16/15 S SELL       577                1.0000          0             34,410             34,410                 0
               342 11/16/15 S SELL       608                1.0000          0                342                342                 0
            71,921 11/16/15 S SELL       804                1.0000          0             71,921             71,921                 0
                 0 11/16/15 B BUY        858                1.0000          0                  0                  0                 0
            11,400 11/16/15 S SELL       926                1.0000          0             11,400             11,400                 0
            31,111 11/16/15 S SELL       963                1.0000          0             31,111             31,111                 0
             8,485 11/16/15 B BUY       1105                1.0000          0              8,485              8,485                 0
           158,520 11/16/15 B BUY       1163                1.0000          0            158,520            158,520                 0
                 0 11/16/15 S SELL      1199                1.0000          0                  0                  0                 0
           113,101 11/16/15 S SELL      1825                1.0000          0            113,101            113,101                 0
           693,698 11/16/15 B BUY       2072                1.0000          0            693,698            693,698                 0
           444,375 11/16/15 B BUY       2686                1.0000          0            444,375            444,375                 0
            61,864 11/16/15 S SELL  71141362                1.0000          0             61,864             61,864                 0
           237,495 11/17/15 S SELL       478                1.0000          0            237,495            237,495                 0
            62,375 11/17/15 S SELL       809                1.0000          0             62,375             62,375                 0
               847 11/17/15 S SELL       929                1.0000          0                847                847                 0
           292,424 11/17/15 B BUY        976                1.0000          0            292,424            292,424                 0
         4,000,000 11/17/15 S SELL      1170                1.0000          0          4,000,000          4,000,000                 0
            74,732 11/17/15 S SELL      1852                1.0000          0             74,732             74,732                 0
            73,134 11/17/15 S SELL      2078                1.0000          0             73,134             73,134                 0
         4,496,789 11/17/15 B BUY       2695                1.0000          0          4,496,789          4,496,789                 0
           418,801 11/17/15 S SELL      8730                1.0000          0            418,801            418,801                 0
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             8,896 11/17/15 B BUY   71141378                1.0000          0              8,896              8,896                 0
            28,846 11/18/15 B BUY        580                1.0000          0             28,846             28,846                 0
             1,121 11/18/15 B BUY        613                1.0000          0              1,121              1,121                 0
            96,889 11/18/15 B BUY        815                1.0000          0             96,889             96,889                 0
           213,561 11/18/15 B BUY        930                1.0000          0            213,561            213,561                 0
           275,776 11/18/15 S SELL       981                1.0000          0            275,776            275,776                 0
            20,998 11/18/15 S SELL      1874                1.0000          0             20,998             20,998                 0
           385,323 11/18/15 S SELL      2092                1.0000          0            385,323            385,323                 0
         1,268,008 11/18/15 B BUY       2700                1.0000          0          1,268,008          1,268,008                 0
            11,463 11/18/15 S SELL  71141380                1.0000          0             11,463             11,463                 0
             7,096 11/19/15 S SELL       584                1.0000          0              7,096              7,096                 0
            22,360 11/19/15 B BUY        933                1.0000          0             22,360             22,360                 0
            39,010 11/19/15 S SELL      1110                1.0000          0             39,010             39,010                 0
            17,268 11/19/15 B BUY       1900                1.0000          0             17,268             17,268                 0
           215,305 11/19/15 B BUY       2109                1.0000          0            215,305            215,305                 0
         3,192,369 11/19/15 B BUY       2705                1.0000          0          3,192,369          3,192,369                 0
             1,301 11/19/15 S SELL  71141382                1.0000          0              1,301              1,301                 0
            26,352 11/20/15 S SELL       587                1.0000          0             26,352             26,352                 0
            28,934 11/20/15 S SELL       826                1.0000          0             28,934             28,934                 0
            10,514 11/20/15 S SELL       944                1.0000          0             10,514             10,514                 0
             2,220 11/20/15 S SELL      1004                1.0000          0              2,220              2,220                 0
            39,010 11/20/15 B BUY       1111                1.0000          0             39,010             39,010                 0
            28,456 11/20/15 S SELL      1933                1.0000          0             28,456             28,456                 0
           189,566 11/20/15 B BUY       2117                1.0000          0            189,566            189,566                 0
         1,497,224 11/20/15 B BUY       2710                1.0000          0          1,497,224          1,497,224                 0
           752,292 11/20/15 S SELL     15767                1.0000          0            752,292            752,292                 0
                22 11/20/15 B BUY      74917                1.0000          0                 22                 22                 0
               387 11/20/15 B BUY   71141383                1.0000          0                387                387                 0
             4,210 11/23/15 B BUY        426                1.0000          0              4,210              4,210                 0
           293,928 11/23/15 B BUY        830                1.0000          0            293,928            293,928                 0
            98,788 11/23/15 B BUY        948                1.0000          0             98,788             98,788                 0
           116,449 11/23/15 S SELL      1010                1.0000          0            116,449            116,449                 0
             5,396 11/23/15 B BUY       1966                1.0000          0              5,396              5,396                 0
           424,574 11/23/15 B BUY       2121                1.0000          0            424,574            424,574                 0
           170,237 11/23/15 B BUY       2718                1.0000          0            170,237            170,237                 0
         1,001,187 11/23/15 B BUY      74920                1.0000          0          1,001,187          1,001,187                 0
         7,468,381 11/23/15 B BUY   71141388                1.0000          0          7,468,381          7,468,381                 0
             3,422 11/24/15 B BUY        428                1.0000          0              3,422              3,422                 0
            (3,422)11/24/15 B RBUY       431                1.0000          0             (3,422)            (3,422)                0
             3,422 11/24/15 B RBBUY      432                1.0000          0              3,422              3,422                 0
            65,548 11/24/15 S SELL       854                1.0000          0             65,548             65,548                 0
            17,962 11/24/15 S SELL       953                1.0000          0             17,962             17,962                 0
           (17,962)11/24/15 S RSELL      985                1.0000          0            (17,962)           (17,962)                0
            17,962 11/24/15 S RBSELL     986                1.0000          0             17,962             17,962                 0
           139,987 11/24/15 B BUY       1011                1.0000          0            139,987            139,987                 0
             4,185 11/24/15 S SELL      1992                1.0000          0              4,185              4,185                 0
            (4,185)11/24/15 S RSELL     2061                1.0000          0             (4,185)            (4,185)                0
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             4,185 11/24/15 S RBSELL    2062                1.0000          0              4,185              4,185                 0
           278,811 11/24/15 S SELL      2125                1.0000          0            278,811            278,811                 0
         5,378,153 11/24/15 S SELL      2724                1.0000          0          5,378,153          5,378,153                 0
        (5,378,153)11/24/15 S RSELL     2732                1.0000          0         (5,378,153)        (5,378,153)                0
         5,378,153 11/24/15 S RBSELL    2733                1.0000          0          5,378,153          5,378,153                 0
         4,946,731 11/24/15 B BUY   71141391                1.0000          0          4,946,731          4,946,731                 0
             4,011 11/25/15 B BUY        430                1.0000          0              4,011              4,011                 0
            47,593 11/25/15 B BUY        861                1.0000          0             47,593             47,593                 0
            93,780 11/25/15 B BUY        972                1.0000          0             93,780             93,780                 0
           (93,780)11/25/15 B RBUY       984                1.0000          0            (93,780)           (93,780)                0
            93,780 11/25/15 B RBBUY      987                1.0000          0             93,780             93,780                 0
            38,986 11/25/15 S SELL      1012                1.0000          0             38,986             38,986                 0
            29,541 11/25/15 S SELL      2027                1.0000          0             29,541             29,541                 0
           (29,541)11/25/15 S RSELL     2060                1.0000          0            (29,541)           (29,541)                0
            29,541 11/25/15 S RBSELL    2063                1.0000          0             29,541             29,541                 0
         1,206,061 11/25/15 S SELL      2131                1.0000          0          1,206,061          1,206,061                 0
           391,650 11/25/15 B BUY       2730                1.0000          0            391,650            391,650                 0
          (391,650)11/25/15 B RBUY      2731                1.0000          0           (391,650)          (391,650)                0
           391,650 11/25/15 B RBBUY     2734                1.0000          0            391,650            391,650                 0
           216,665 11/25/15 S SELL     74934                1.0000          0            216,665            216,665                 0
         7,083,601 11/25/15 S SELL  71141395                1.0000          0          7,083,601          7,083,601                 0
            86,612 11/27/15 B BUY        597                1.0000          0             86,612             86,612                 0
            38,229 11/27/15 B BUY        867                1.0000          0             38,229             38,229                 0
            23,278 11/27/15 B BUY       1002                1.0000          0             23,278             23,278                 0
            70,590 11/27/15 B BUY       1112                1.0000          0             70,590             70,590                 0
               812 11/27/15 B BUY       1171                1.0000          0                812                812                 0
           238,150 11/27/15 B BUY       2125                1.0000          0            238,150            238,150                 0
           197,550 11/27/15 S SELL      2140                1.0000          0            197,550            197,550                 0
         1,230,653 11/27/15 B BUY       2739                1.0000          0          1,230,653          1,230,653                 0
            55,521 11/27/15 S SELL     74959                1.0000          0             55,521             55,521                 0
            15,073 11/30/15 B BUY        435                1.0000          0             15,073             15,073                 0
            49,364 11/30/15 S SELL       886                1.0000          0             49,364             49,364                 0
            99,859 11/30/15 S SELL      1010                1.0000          0             99,859             99,859                 0
               238 11/30/15 B BUY       1020                1.0000          0                238                238                 0
            39,010 11/30/15 S SELL      1113                1.0000          0             39,010             39,010                 0
           158,810 11/30/15 S SELL      2142                1.0000          0            158,810            158,810                 0
           283,758 11/30/15 B BUY       2146                1.0000          0            283,758            283,758                 0
           198,626 11/30/15 S SELL      2744                1.0000          0            198,626            198,626                 0
         4,740,394 11/30/15 S SELL  71141405                1.0000          0          4,740,394          4,740,394                 0
                 3 12/01/15 B BUY        161                1.0000          0                  3                  3                 0
                20 12/01/15 B BUY        375                1.0000          0                 20                 20                 0
                87 12/01/15 B BUY        437                1.0000          0                 87                 87                 0
                79 12/01/15 B BUY        482                1.0000          0                 79                 79                 0
            32,132 12/01/15 B BUY        606                1.0000          0             32,132             32,132                 0
             7,754 12/01/15 B BUY        621                1.0000          0              7,754              7,754                 0
            43,702 12/01/15 S SELL       901                1.0000          0             43,702             43,702                 0
           391,372 12/01/15 S SELL      1014                1.0000          0            391,372            391,372                 0
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           137,682 12/01/15 S SELL      1024                1.0000          0            137,682            137,682                 0
                 0 12/01/15 B BUY       1044                1.0000          0                  0                  0                 0
         1,500,181 12/01/15 B BUY       1116                1.0000          0          1,500,181          1,500,181                 0
             9,827 12/01/15 B BUY       1175                1.0000          0              9,827              9,827                 0
                 1 12/01/15 B BUY       1465                1.0000          0                  1                  1                 0
                 3 12/01/15 B BUY       1551                1.0000          0                  3                  3                 0
           243,324 12/01/15 B BUY       2165                1.0000          0            243,324            243,324                 0
           155,229 12/01/15 B BUY       2173                1.0000          0            155,229            155,229                 0
        11,548,129 12/01/15 S SELL      2754                1.0000          0         11,548,129         11,548,129                 0
                 6 12/01/15 B BUY       8845                1.0000          0                  6                  6                 0
                17 12/01/15 B BUY      16023                1.0000          0                 17                 17                 0
           114,890 12/01/15 S SELL     74998                1.0000          0            114,890            114,890                 0
           305,185 12/01/15 S SELL  71141409                1.0000          0            305,185            305,185                 0
        21,350,000 12/02/15 B BUY        583                1.0000          0         21,350,000         21,350,000                 0
            46,199 12/02/15 B BUY        615                1.0000          0             46,199             46,199                 0
               701 12/02/15 B BUY        626                1.0000          0                701                701                 0
            63,689 12/02/15 S SELL      1018                1.0000          0             63,689             63,689                 0
           166,257 12/02/15 S SELL      1029                1.0000          0            166,257            166,257                 0
        19,580,000 12/02/15 B BUY       1552                1.0000          0         19,580,000         19,580,000                 0
            39,090 12/02/15 S SELL      2192                1.0000          0             39,090             39,090                 0
         4,252,839 12/02/15 B BUY       2763                1.0000          0          4,252,839          4,252,839                 0
                 6 12/02/15 S SELL      8875                1.0000          0                  6                  6                 0
           700,482 12/02/15 S SELL  71141411                1.0000          0            700,482            700,482                 0
        21,350,000 12/03/15 S SELL       585                1.0000          0         21,350,000         21,350,000                 0
            27,578 12/03/15 B BUY        621                1.0000          0             27,578             27,578                 0
            96,247 12/03/15 B BUY        918                1.0000          0             96,247             96,247                 0
            30,910 12/03/15 S SELL      1022                1.0000          0             30,910             30,910                 0
           123,937 12/03/15 S SELL      1031                1.0000          0            123,937            123,937                 0
            60,796 12/03/15 S SELL      1119                1.0000          0             60,796             60,796                 0
        19,580,000 12/03/15 S SELL      1554                1.0000          0         19,580,000         19,580,000                 0
            16,248 12/03/15 S SELL      2171                1.0000          0             16,248             16,248                 0
            23,621 12/03/15 B BUY       2219                1.0000          0             23,621             23,621                 0
        42,401,993 12/03/15 B BUY       2770                1.0000          0         42,401,993         42,401,993                 0
                17 12/03/15 S SELL     16103                1.0000          0                 17                 17                 0
            74,809 12/03/15 S SELL     75026                1.0000          0             74,809             74,809                 0
            71,975 12/04/15 S SELL       378                1.0000          0             71,975             71,975                 0
             8,425 12/04/15 B BUY        440                1.0000          0              8,425              8,425                 0
            10,924 12/04/15 B BUY        629                1.0000          0             10,924             10,924                 0
             7,787 12/04/15 B BUY       1032                1.0000          0              7,787              7,787                 0
           138,602 12/04/15 B BUY       1033                1.0000          0            138,602            138,602                 0
                62 12/04/15 S SELL      1120                1.0000          0                 62                 62                 0
           941,994 12/04/15 B BUY       2185                1.0000          0            941,994            941,994                 0
            33,414 12/04/15 S SELL      2255                1.0000          0             33,414             33,414                 0
        17,508,660 12/04/15 B BUY       2775                1.0000          0         17,508,660         17,508,660                 0
         1,000,000 12/04/15 B BUY   71141425                1.0000          0          1,000,000          1,000,000                 0
            10,789 12/07/15 B BUY        635                1.0000          0             10,789             10,789                 0
           140,904 12/07/15 S SELL       937                1.0000          0            140,904            140,904                 0
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             7,964 12/07/15 S SELL      1039                1.0000          0              7,964              7,964                 0
             1,196 12/07/15 S SELL      1043                1.0000          0              1,196              1,196                 0
             2,000 12/07/15 B BUY       1046                1.0000          0              2,000              2,000                 0
                52 12/07/15 S SELL      1121                1.0000          0                 52                 52                 0
            50,948 12/07/15 B BUY       2188                1.0000          0             50,948             50,948                 0
            29,050 12/07/15 S SELL      2285                1.0000          0             29,050             29,050                 0
         5,402,246 12/07/15 B BUY       2783                1.0000          0          5,402,246          5,402,246                 0
                17 12/07/15 B BUY      16188                1.0000          0                 17                 17                 0
            88,400 12/07/15 S SELL     75045                1.0000          0             88,400             88,400                 0
           186,461 12/07/15 S SELL  71141433                1.0000          0            186,461            186,461                 0
            78,240 12/08/15 S SELL       401                1.0000          0             78,240             78,240                 0
            21,034 12/08/15 B BUY        640                1.0000          0             21,034             21,034                 0
            15,415 12/08/15 S SELL      1043                1.0000          0             15,415             15,415                 0
           147,433 12/08/15 S SELL      2193                1.0000          0            147,433            147,433                 0
           179,661 12/08/15 B BUY       2303                1.0000          0            179,661            179,661                 0
           398,836 12/08/15 S SELL      2790                1.0000          0            398,836            398,836                 0
               261 12/08/15 S SELL  71141435                1.0000          0                261                261                 0
           247,723 12/09/15 B BUY        421                1.0000          0            247,723            247,723                 0
            21,143 12/09/15 B BUY        643                1.0000          0             21,143             21,143                 0
               180 12/09/15 S SELL      1046                1.0000          0                180                180                 0
             2,000 12/09/15 S SELL      1048                1.0000          0              2,000              2,000                 0
           257,715 12/09/15 S SELL      1059                1.0000          0            257,715            257,715                 0
            47,267 12/09/15 B BUY       1133                1.0000          0             47,267             47,267                 0
            76,695 12/09/15 S SELL      2340                1.0000          0             76,695             76,695                 0
         4,477,582 12/09/15 S SELL      2798                1.0000          0          4,477,582          4,477,582                 0
               544 12/09/15 B BUY      75057                1.0000          0                544                544                 0
             4,941 12/10/15 S SELL       433                1.0000          0              4,941              4,941                 0
             5,392 12/10/15 B BUY        442                1.0000          0              5,392              5,392                 0
            31,049 12/10/15 S SELL       644                1.0000          0             31,049             31,049                 0
            23,511 12/10/15 S SELL       963                1.0000          0             23,511             23,511                 0
            22,401 12/10/15 B BUY       1049                1.0000          0             22,401             22,401                 0
            35,522 12/10/15 S SELL      1064                1.0000          0             35,522             35,522                 0
            46,380 12/10/15 S SELL      1134                1.0000          0             46,380             46,380                 0
           399,915 12/10/15 B BUY       2206                1.0000          0            399,915            399,915                 0
           172,445 12/10/15 S SELL      2360                1.0000          0            172,445            172,445                 0
         1,668,578 12/10/15 S SELL      2804                1.0000          0          1,668,578          1,668,578                 0
               544 12/10/15 S SELL     75061                1.0000          0                544                544                 0
            50,987 12/10/15 B BUY   71141446                1.0000          0             50,987             50,987                 0
           127,784 12/11/15 B BUY        440                1.0000          0            127,784            127,784                 0
             1,946 12/11/15 B BUY        631                1.0000          0              1,946              1,946                 0
                84 12/11/15 B BUY        656                1.0000          0                 84                 84                 0
            94,309 12/11/15 B BUY        976                1.0000          0             94,309             94,309                 0
             1,883 12/11/15 S SELL      1049                1.0000          0              1,883              1,883                 0
             8,942 12/11/15 S SELL      1051                1.0000          0              8,942              8,942                 0
            76,087 12/11/15 S SELL      1072                1.0000          0             76,087             76,087                 0
           143,102 12/11/15 S SELL      2207                1.0000          0            143,102            143,102                 0
            77,228 12/11/15 S SELL      2383                1.0000          0             77,228             77,228                 0

  FD495                                                                                                                   PAGE     190
  SCHEDULE H (FORM 5500 - 4J-3)                         DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST                 C 31092
  SCHEDULE OF REPORTABLE TRANSACTIONS                                                                                    JUNE 30,2015
  SERIES OF TRANSACTIONS IN SAME SECURITY                             BASE CURRENCY:   USD                  THROUGH      JUNE 30,2016

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
           137,332 12/11/15 B BUY       2810                1.0000          0            137,332            137,332                 0
            21,508 12/11/15 S SELL  71141452                1.0000          0             21,508             21,508                 0
            16,596 12/14/15 B BUY        445                1.0000          0             16,596             16,596                 0
           271,264 12/14/15 S SELL       446                1.0000          0            271,264            271,264                 0
            17,656 12/14/15 S SELL      1075                1.0000          0             17,656             17,656                 0
            36,180 12/14/15 S SELL      1135                1.0000          0             36,180             36,180                 0
             8,160 12/14/15 S SELL      1509                1.0000          0              8,160              8,160                 0
           125,000 12/14/15 S SELL      2213                1.0000          0            125,000            125,000                 0
           138,038 12/14/15 S SELL      2423                1.0000          0            138,038            138,038                 0
         3,566,034 12/14/15 S SELL      2818                1.0000          0          3,566,034          3,566,034                 0
           258,123 12/14/15 S SELL  71141457                1.0000          0            258,123            258,123                 0
            13,153 12/15/15 B BUY        449                1.0000          0             13,153             13,153                 0
             6,772 12/15/15 B BUY        669                1.0000          0              6,772              6,772                 0
            15,160 12/15/15 S SELL       990                1.0000          0             15,160             15,160                 0
             5,667 12/15/15 B BUY       1054                1.0000          0              5,667              5,667                 0
           121,338 12/15/15 B BUY       1082                1.0000          0            121,338            121,338                 0
           962,111 12/15/15 B BUY       2239                1.0000          0            962,111            962,111                 0
            21,381 12/15/15 B BUY       2448                1.0000          0             21,381             21,381                 0
         1,596,061 12/15/15 S SELL      2823                1.0000          0          1,596,061          1,596,061                 0
            23,703 12/15/15 S SELL  71141458                1.0000          0             23,703             23,703                 0
            12,168 12/16/15 B BUY        452                1.0000          0             12,168             12,168                 0
           179,717 12/16/15 B BUY       1088                1.0000          0            179,717            179,717                 0
         1,804,863 12/16/15 S SELL      1176                1.0000          0          1,804,863          1,804,863                 0
           826,896 12/16/15 S SELL      2250                1.0000          0            826,896            826,896                 0
           180,674 12/16/15 B BUY       2496                1.0000          0            180,674            180,674                 0
         2,552,551 12/16/15 B BUY       2828                1.0000          0          2,552,551          2,552,551                 0
            59,056 12/16/15 S SELL  71141460                1.0000          0             59,056             59,056                 0
                25 12/17/15 S SELL        49                1.0000          0                 25                 25                 0
                79 12/17/15 S SELL       483                1.0000          0                 79                 79                 0
         2,632,890 12/17/15 B BUY        587                1.0000          0          2,632,890          2,632,890                 0
            42,524 12/17/15 S SELL       679                1.0000          0             42,524             42,524                 0
             8,066 12/17/15 S SELL       996                1.0000          0              8,066              8,066                 0
             5,496 12/17/15 B BUY       1092                1.0000          0              5,496              5,496                 0
           252,644 12/17/15 S SELL      1179                1.0000          0            252,644            252,644                 0
         1,540,000 12/17/15 S SELL      1188                1.0000          0          1,540,000          1,540,000                 0
         1,043,658 12/17/15 B BUY       1555                1.0000          0          1,043,658          1,043,658                 0
           502,400 12/17/15 S SELL      2257                1.0000          0            502,400            502,400                 0
           174,459 12/17/15 S SELL      2552                1.0000          0            174,459            174,459                 0
         4,675,293 12/17/15 B BUY       2839                1.0000          0          4,675,293          4,675,293                 0
                 5 12/17/15 S SELL     18898                1.0000          0                  5                  5                 0
                49 12/17/15 S SELL  70866868                1.0000          0                 49                 49                 0
            56,379 12/17/15 S SELL  71141465                1.0000          0             56,379             56,379                 0
             1,019 12/18/15 B BUY        454                1.0000          0              1,019              1,019                 0
         2,632,890 12/18/15 S SELL       589                1.0000          0          2,632,890          2,632,890                 0
            11,710 12/18/15 B BUY        684                1.0000          0             11,710             11,710                 0
            28,599 12/18/15 S SELL      1008                1.0000          0             28,599             28,599                 0
             5,096 12/18/15 B BUY       1062                1.0000          0              5,096              5,096                 0
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           119,581 12/18/15 B BUY       1097                1.0000          0            119,581            119,581                 0
         1,185,732 12/18/15 B BUY       1182                1.0000          0          1,185,732          1,185,732                 0
         1,069,867 12/18/15 S SELL      1558                1.0000          0          1,069,867          1,069,867                 0
           198,513 12/18/15 S SELL      2260                1.0000          0            198,513            198,513                 0
           239,340 12/18/15 S SELL      2586                1.0000          0            239,340            239,340                 0
           109,256 12/18/15 S SELL      2847                1.0000          0            109,256            109,256                 0
            96,547 12/21/15 S SELL       689                1.0000          0             96,547             96,547                 0
            29,498 12/21/15 S SELL      1021                1.0000          0             29,498             29,498                 0
           648,303 12/21/15 S SELL      1066                1.0000          0            648,303            648,303                 0
           102,417 12/21/15 B BUY       1103                1.0000          0            102,417            102,417                 0
           174,244 12/21/15 S SELL      1200                1.0000          0            174,244            174,244                 0
           798,832 12/21/15 S SELL      2263                1.0000          0            798,832            798,832                 0
           151,656 12/21/15 S SELL      2612                1.0000          0            151,656            151,656                 0
         3,242,013 12/21/15 S SELL      2852                1.0000          0          3,242,013          3,242,013                 0
               518 12/21/15 S SELL  71141467                1.0000          0                518                518                 0
            28,566 12/22/15 B BUY        457                1.0000          0             28,566             28,566                 0
            28,243 12/22/15 S SELL       695                1.0000          0             28,243             28,243                 0
           378,601 12/22/15 B BUY       1067                1.0000          0            378,601            378,601                 0
            84,536 12/22/15 S SELL      1107                1.0000          0             84,536             84,536                 0
           159,201 12/22/15 S SELL      1211                1.0000          0            159,201            159,201                 0
           511,031 12/22/15 B BUY       1301                1.0000          0            511,031            511,031                 0
            43,520 12/22/15 B BUY       1533                1.0000          0             43,520             43,520                 0
            84,079 12/22/15 S SELL      2686                1.0000          0             84,079             84,079                 0
         1,463,454 12/22/15 S SELL      2857                1.0000          0          1,463,454          1,463,454                 0
            70,091 12/22/15 S SELL     75088                1.0000          0             70,091             70,091                 0
            24,683 12/22/15 B BUY   71141479                1.0000          0             24,683             24,683                 0
             3,220 12/23/15 B BUY        459                1.0000          0              3,220              3,220                 0
            27,500 12/23/15 S SELL       703                1.0000          0             27,500             27,500                 0
            45,779 12/23/15 S SELL      1026                1.0000          0             45,779             45,779                 0
             3,197 12/23/15 B BUY       1071                1.0000          0              3,197              3,197                 0
           135,347 12/23/15 S SELL      1111                1.0000          0            135,347            135,347                 0
           511,031 12/23/15 S SELL      1305                1.0000          0            511,031            511,031                 0
            43,520 12/23/15 S SELL      1538                1.0000          0             43,520             43,520                 0
           129,446 12/23/15 S SELL      2274                1.0000          0            129,446            129,446                 0
            30,806 12/23/15 B BUY       2715                1.0000          0             30,806             30,806                 0
         4,554,180 12/23/15 B BUY       2865                1.0000          0          4,554,180          4,554,180                 0
            45,369 12/23/15 B BUY      75098                1.0000          0             45,369             45,369                 0
             2,504 12/23/15 S SELL  71141486                1.0000          0              2,504              2,504                 0
            19,624 12/24/15 S SELL      1029                1.0000          0             19,624             19,624                 0
            91,007 12/24/15 S SELL      1124                1.0000          0             91,007             91,007                 0
           139,843 12/24/15 S SELL      1214                1.0000          0            139,843            139,843                 0
            20,810 12/24/15 S SELL      2277                1.0000          0             20,810             20,810                 0
            66,536 12/24/15 S SELL      2793                1.0000          0             66,536             66,536                 0
         8,795,554 12/24/15 S SELL      2870                1.0000          0          8,795,554          8,795,554                 0
        12,000,000 12/24/15 B BUY   71141487                1.0000          0         12,000,000         12,000,000                 0
             2,361 12/28/15 B BUY        461                1.0000          0              2,361              2,361                 0
            40,147 12/28/15 S SELL       708                1.0000          0             40,147             40,147                 0
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            77,068 12/28/15 B BUY       1036                1.0000          0             77,068             77,068                 0
           352,157 12/28/15 B BUY       1075                1.0000          0            352,157            352,157                 0
            25,505 12/28/15 S SELL      1130                1.0000          0             25,505             25,505                 0
            11,035 12/28/15 S SELL      1194                1.0000          0             11,035             11,035                 0
            25,057 12/28/15 B BUY       2283                1.0000          0             25,057             25,057                 0
            49,754 12/28/15 B BUY       2827                1.0000          0             49,754             49,754                 0
             1,716 12/29/15 B BUY       1037                1.0000          0              1,716              1,716                 0
            81,774 12/29/15 B BUY       1078                1.0000          0             81,774             81,774                 0
           119,645 12/29/15 S SELL      1134                1.0000          0            119,645            119,645                 0
            10,880 12/29/15 B BUY       1547                1.0000          0             10,880             10,880                 0
               755 12/29/15 B BUY       2286                1.0000          0                755                755                 0
            72,479 12/29/15 S SELL      2858                1.0000          0             72,479             72,479                 0
        53,660,161 12/29/15 S SELL      2874                1.0000          0         53,660,161         53,660,161                 0
            11,137 12/29/15 S SELL  71141489                1.0000          0             11,137             11,137                 0
             1,358 12/30/15 B BUY        721                1.0000          0              1,358              1,358                 0
            11,010 12/30/15 B BUY       1083                1.0000          0             11,010             11,010                 0
            92,067 12/30/15 S SELL      1140                1.0000          0             92,067             92,067                 0
            10,880 12/30/15 S SELL      1551                1.0000          0             10,880             10,880                 0
            86,958 12/30/15 S SELL      2294                1.0000          0             86,958             86,958                 0
            24,406 12/30/15 S SELL      2876                1.0000          0             24,406             24,406                 0
         1,600,018 12/30/15 B BUY       2880                1.0000          0          1,600,018          1,600,018                 0
           211,069 12/30/15 S SELL     75114                1.0000          0            211,069            211,069                 0
         7,436,647 12/30/15 S SELL  71141492                1.0000          0          7,436,647          7,436,647                 0
             6,897 12/31/15 B BUY        465                1.0000          0              6,897              6,897                 0
            59,236 12/31/15 S SELL       735                1.0000          0             59,236             59,236                 0
            15,820 12/31/15 B BUY       1093                1.0000          0             15,820             15,820                 0
            43,755 12/31/15 S SELL      1145                1.0000          0             43,755             43,755                 0
             8,168 12/31/15 B BUY       2336                1.0000          0              8,168              8,168                 0
         2,297,157 12/31/15 S SELL      2885                1.0000          0          2,297,157          2,297,157                 0
         3,898,725 12/31/15 S SELL  71141493                1.0000          0          3,898,725          3,898,725                 0
                31 01/04/16 B BUY        454                1.0000          0                 31                 31                 0
             2,874 01/04/16 B BUY        467                1.0000          0              2,874              2,874                 0
                94 01/04/16 B BUY        593                1.0000          0                 94                 94                 0
               101 01/04/16 B BUY        639                1.0000          0                101                101                 0
           256,097 01/04/16 B BUY        754                1.0000          0            256,097            256,097                 0
               127 01/04/16 B BUY       1051                1.0000          0                127                127                 0
                 0 01/04/16 B BUY       1065                1.0000          0                  0                  0                 0
            48,445 01/04/16 B BUY       1098                1.0000          0             48,445             48,445                 0
            17,225 01/04/16 S SELL      1151                1.0000          0             17,225             17,225                 0
               366 01/04/16 B BUY       1197                1.0000          0                366                366                 0
            44,625 01/04/16 S SELL      1216                1.0000          0             44,625             44,625                 0
                 3 01/04/16 B BUY       1322                1.0000          0                  3                  3                 0
                 1 01/04/16 B BUY       1559                1.0000          0                  1                  1                 0
                80 01/04/16 B BUY       1565                1.0000          0                 80                 80                 0
           139,078 01/04/16 B BUY       2338                1.0000          0            139,078            139,078                 0
               637 01/04/16 S SELL      2889                1.0000          0                637                637                 0
           836,396 01/04/16 S SELL      2892                1.0000          0            836,396            836,396                 0
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                88 01/04/16 B BUY      75131                1.0000          0                 88                 88                 0
           427,190 01/04/16 S SELL  71141496                1.0000          0            427,190            427,190                 0
         9,000,000 01/05/16 B BUY         58                1.0000          0          9,000,000          9,000,000                 0
            29,373 01/05/16 S SELL       768                1.0000          0             29,373             29,373                 0
            57,350 01/05/16 B BUY       1107                1.0000          0             57,350             57,350                 0
            29,069 01/05/16 S SELL      1153                1.0000          0             29,069             29,069                 0
            17,836 01/05/16 S SELL      1225                1.0000          0             17,836             17,836                 0
                 3 01/05/16 S SELL      1327                1.0000          0                  3                  3                 0
             7,106 01/05/16 B BUY       2341                1.0000          0              7,106              7,106                 0
         4,342,549 01/05/16 S SELL      2898                1.0000          0          4,342,549          4,342,549                 0
            23,620 01/05/16 S SELL      2899                1.0000          0             23,620             23,620                 0
                17 01/05/16 S SELL     16821                1.0000          0                 17                 17                 0
               572 01/05/16 B BUY   71141510                1.0000          0                572                572                 0
         9,000,052 01/06/16 S SELL        60                1.0000          0          9,000,052          9,000,052                 0
             4,716 01/06/16 B BUY        779                1.0000          0              4,716              4,716                 0
            60,661 01/06/16 S SELL      1119                1.0000          0             60,661             60,661                 0
            94,851 01/06/16 S SELL      1159                1.0000          0             94,851             94,851                 0
         3,580,000 01/06/16 B BUY       1198                1.0000          0          3,580,000          3,580,000                 0
           915,715 01/06/16 B BUY       2345                1.0000          0            915,715            915,715                 0
            14,436 01/06/16 S SELL      2903                1.0000          0             14,436             14,436                 0
         8,454,583 01/06/16 B BUY       2904                1.0000          0          8,454,583          8,454,583                 0
             4,384 01/07/16 B BUY        457                1.0000          0              4,384              4,384                 0
             7,392 01/07/16 B BUY        787                1.0000          0              7,392              7,392                 0
           667,385 01/07/16 S SELL      1127                1.0000          0            667,385            667,385                 0
            68,083 01/07/16 B BUY       1160                1.0000          0             68,083             68,083                 0
           250,864 01/07/16 B BUY       2346                1.0000          0            250,864            250,864                 0
            33,524 01/07/16 S SELL      2906                1.0000          0             33,524             33,524                 0
         3,251,221 01/07/16 S SELL      2909                1.0000          0          3,251,221          3,251,221                 0
               261 01/07/16 S SELL  71141512                1.0000          0                261                261                 0
             5,168 01/08/16 S SELL       792                1.0000          0              5,168              5,168                 0
            62,755 01/08/16 B BUY       1058                1.0000          0             62,755             62,755                 0
            27,106 01/08/16 S SELL      1133                1.0000          0             27,106             27,106                 0
            32,134 01/08/16 B BUY       1163                1.0000          0             32,134             32,134                 0
         2,104,840 01/08/16 B BUY       1201                1.0000          0          2,104,840          2,104,840                 0
           441,406 01/08/16 B BUY       1230                1.0000          0            441,406            441,406                 0
           109,650 01/08/16 B BUY       2352                1.0000          0            109,650            109,650                 0
            31,899 01/08/16 S SELL      2913                1.0000          0             31,899             31,899                 0
         6,768,733 01/08/16 S SELL      2914                1.0000          0          6,768,733          6,768,733                 0
           417,100 01/08/16 B BUY      75166                1.0000          0            417,100            417,100                 0
            12,386 01/08/16 B BUY   71141522                1.0000          0             12,386             12,386                 0
            22,409 01/11/16 S SELL       801                1.0000          0             22,409             22,409                 0
            28,819 01/11/16 B BUY       1136                1.0000          0             28,819             28,819                 0
           788,167 01/11/16 B BUY       1232                1.0000          0            788,167            788,167                 0
             8,987 01/11/16 B BUY       2391                1.0000          0              8,987              8,987                 0
        24,576,059 01/11/16 B BUY       2922                1.0000          0         24,576,059         24,576,059                 0
               572 01/11/16 S SELL  71141524                1.0000          0                572                572                 0
            35,079 01/12/16 S SELL       821                1.0000          0             35,079             35,079                 0
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           604,153 01/12/16 S SELL      1151                1.0000          0            604,153            604,153                 0
            50,787 01/12/16 S SELL      1180                1.0000          0             50,787             50,787                 0
         3,001,262 01/12/16 B BUY       1202                1.0000          0          3,001,262          3,001,262                 0
           289,807 01/12/16 B BUY       1235                1.0000          0            289,807            289,807                 0
           168,672 01/12/16 S SELL      2405                1.0000          0            168,672            168,672                 0
           125,597 01/12/16 B BUY       2928                1.0000          0            125,597            125,597                 0
            32,045 01/13/16 S SELL       827                1.0000          0             32,045             32,045                 0
            53,843 01/13/16 B BUY       1160                1.0000          0             53,843             53,843                 0
            78,096 01/13/16 S SELL      1190                1.0000          0             78,096             78,096                 0
         6,600,000 01/13/16 S SELL      1204                1.0000          0          6,600,000          6,600,000                 0
           140,644 01/13/16 S SELL      2413                1.0000          0            140,644            140,644                 0
           112,524 01/13/16 B BUY       2933                1.0000          0            112,524            112,524                 0
         8,864,020 01/13/16 B BUY       2934                1.0000          0          8,864,020          8,864,020                 0
            15,176 01/13/16 S SELL  71141534                1.0000          0             15,176             15,176                 0
            44,529 01/14/16 S SELL       832                1.0000          0             44,529             44,529                 0
           393,915 01/14/16 S SELL      1178                1.0000          0            393,915            393,915                 0
           112,456 01/14/16 B BUY       1203                1.0000          0            112,456            112,456                 0
           265,000 01/14/16 B BUY       1360                1.0000          0            265,000            265,000                 0
           592,815 01/14/16 B BUY       2419                1.0000          0            592,815            592,815                 0
         3,998,565 01/14/16 S SELL      2940                1.0000          0          3,998,565          3,998,565                 0
            77,227 01/14/16 B BUY       2950                1.0000          0             77,227             77,227                 0
           760,210 01/14/16 B BUY      17047                1.0000          0            760,210            760,210                 0
           247,339 01/14/16 S SELL  71141537                1.0000          0            247,339            247,339                 0
               350 01/15/16 B BUY        643                1.0000          0                350                350                 0
            59,707 01/15/16 S SELL       838                1.0000          0             59,707             59,707                 0
           127,325 01/15/16 S SELL      1075                1.0000          0            127,325            127,325                 0
         1,606,934 01/15/16 B BUY       1184                1.0000          0          1,606,934          1,606,934                 0
         2,869,869 01/15/16 B BUY       1209                1.0000          0          2,869,869          2,869,869                 0
             4,524 01/15/16 B BUY       1213                1.0000          0              4,524              4,524                 0
                54 01/15/16 S SELL      1361                1.0000          0                 54                 54                 0
           198,308 01/15/16 B BUY       2448                1.0000          0            198,308            198,308                 0
         2,273,777 01/15/16 B BUY       2945                1.0000          0          2,273,777          2,273,777                 0
            52,669 01/15/16 B BUY       2957                1.0000          0             52,669             52,669                 0
            14,357 01/15/16 S SELL  71141539                1.0000          0             14,357             14,357                 0
            49,277 01/19/16 S SELL      1087                1.0000          0             49,277             49,277                 0
           459,030 01/19/16 B BUY       1203                1.0000          0            459,030            459,030                 0
           563,514 01/19/16 B BUY       1221                1.0000          0            563,514            563,514                 0
                48 01/19/16 S SELL      1364                1.0000          0                 48                 48                 0
           101,033 01/19/16 S SELL      2458                1.0000          0            101,033            101,033                 0
        11,228,909 01/19/16 S SELL      2950                1.0000          0         11,228,909         11,228,909                 0
            77,667 01/19/16 B BUY       2975                1.0000          0             77,667             77,667                 0
            69,030 01/19/16 S SELL  71141545                1.0000          0             69,030             69,030                 0
           134,622 01/20/16 S SELL      1091                1.0000          0            134,622            134,622                 0
           143,676 01/20/16 S SELL      1210                1.0000          0            143,676            143,676                 0
           198,362 01/20/16 B BUY       1228                1.0000          0            198,362            198,362                 0
           500,000 01/20/16 S SELL      1368                1.0000          0            500,000            500,000                 0
           154,425 01/20/16 S SELL      2462                1.0000          0            154,425            154,425                 0
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         1,595,151 01/20/16 B BUY       2957                1.0000          0          1,595,151          1,595,151                 0
            42,201 01/20/16 B BUY       2978                1.0000          0             42,201             42,201                 0
             4,029 01/20/16 B BUY   71141552                1.0000          0              4,029              4,029                 0
           859,171 01/21/16 B BUY        473                1.0000          0            859,171            859,171                 0
               127 01/21/16 S SELL       609                1.0000          0                127                127                 0
                35 01/21/16 S SELL      1081                1.0000          0                 35                 35                 0
           353,375 01/21/16 S SELL      1213                1.0000          0            353,375            353,375                 0
           167,220 01/21/16 S SELL      1231                1.0000          0            167,220            167,220                 0
           528,167 01/21/16 S SELL      1370                1.0000          0            528,167            528,167                 0
                80 01/21/16 S SELL      1567                1.0000          0                 80                 80                 0
         1,061,208 01/21/16 B BUY       2474                1.0000          0          1,061,208          1,061,208                 0
         2,778,798 01/21/16 S SELL      2967                1.0000          0          2,778,798          2,778,798                 0
               736 01/21/16 S SELL  71141554                1.0000          0                736                736                 0
             4,448 01/22/16 B BUY        475                1.0000          0              4,448              4,448                 0
         4,489,845 01/22/16 B BUY       1214                1.0000          0          4,489,845          4,489,845                 0
           250,546 01/22/16 S SELL      1217                1.0000          0            250,546            250,546                 0
            16,635 01/22/16 S SELL      1242                1.0000          0             16,635             16,635                 0
           479,950 01/22/16 B BUY       1371                1.0000          0            479,950            479,950                 0
           328,220 01/22/16 S SELL      2479                1.0000          0            328,220            328,220                 0
         2,503,189 01/22/16 B BUY       2973                1.0000          0          2,503,189          2,503,189                 0
             6,611 01/22/16 B BUY       2988                1.0000          0              6,611              6,611                 0
             1,310 01/22/16 S SELL  71141559                1.0000          0              1,310              1,310                 0
           237,320 01/25/16 S SELL       665                1.0000          0            237,320            237,320                 0
           207,445 01/25/16 B BUY       1096                1.0000          0            207,445            207,445                 0
           122,133 01/25/16 S SELL      1224                1.0000          0            122,133            122,133                 0
           238,024 01/25/16 B BUY       1253                1.0000          0            238,024            238,024                 0
            51,537 01/25/16 S SELL      1378                1.0000          0             51,537             51,537                 0
           111,174 01/25/16 S SELL      2487                1.0000          0            111,174            111,174                 0
        11,651,265 01/25/16 B BUY       2978                1.0000          0         11,651,265         11,651,265                 0
            22,792 01/25/16 B BUY       2997                1.0000          0             22,792             22,792                 0
            13,756 01/26/16 S SELL       672                1.0000          0             13,756             13,756                 0
           197,727 01/26/16 B BUY       1227                1.0000          0            197,727            197,727                 0
           165,745 01/26/16 S SELL      1257                1.0000          0            165,745            165,745                 0
               170 01/26/16 S SELL      1383                1.0000          0                170                170                 0
           163,101 01/26/16 S SELL      2494                1.0000          0            163,101            163,101                 0
        16,842,390 01/26/16 S SELL      2985                1.0000          0         16,842,390         16,842,390                 0
            11,178 01/26/16 B BUY       3002                1.0000          0             11,178             11,178                 0
           760,210 01/26/16 S SELL     17322                1.0000          0            760,210            760,210                 0
        14,000,000 01/26/16 B BUY   71141561                1.0000          0         14,000,000         14,000,000                 0
            20,642 01/27/16 S SELL       681                1.0000          0             20,642             20,642                 0
           164,028 01/27/16 S SELL      1231                1.0000          0            164,028            164,028                 0
            58,832 01/27/16 S SELL      1264                1.0000          0             58,832             58,832                 0
           181,977 01/27/16 B BUY       2502                1.0000          0            181,977            181,977                 0
         4,583,565 01/27/16 B BUY       2990                1.0000          0          4,583,565          4,583,565                 0
             6,543 01/27/16 B BUY       3007                1.0000          0              6,543              6,543                 0
           395,233 01/28/16 S SELL       477                1.0000          0            395,233            395,233                 0
             3,553 01/28/16 S SELL       687                1.0000          0              3,553              3,553                 0
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         2,433,176 01/28/16 B BUY       1218                1.0000          0          2,433,176          2,433,176                 0
            25,556 01/28/16 S SELL      1237                1.0000          0             25,556             25,556                 0
           198,110 01/28/16 S SELL      1269                1.0000          0            198,110            198,110                 0
           115,439 01/28/16 B BUY       2508                1.0000          0            115,439            115,439                 0
         2,686,327 01/28/16 S SELL      2996                1.0000          0          2,686,327          2,686,327                 0
             6,074 01/28/16 S SELL      3015                1.0000          0              6,074              6,074                 0
         4,337,791 01/28/16 S SELL  71141564                1.0000          0          4,337,791          4,337,791                 0
             2,927 01/29/16 B BUY        479                1.0000          0              2,927              2,927                 0
           125,328 01/29/16 B BUY        695                1.0000          0            125,328            125,328                 0
           284,592 01/29/16 B BUY       1219                1.0000          0            284,592            284,592                 0
           118,498 01/29/16 B BUY       1242                1.0000          0            118,498            118,498                 0
            54,680 01/29/16 B BUY       1276                1.0000          0             54,680             54,680                 0
           185,178 01/29/16 S SELL      2521                1.0000          0            185,178            185,178                 0
         1,320,074 01/29/16 B BUY       3007                1.0000          0          1,320,074          1,320,074                 0
             6,054 01/29/16 S SELL      3026                1.0000          0              6,054              6,054                 0
         7,162,362 01/29/16 S SELL  71141569                1.0000          0          7,162,362          7,162,362                 0
                58 02/01/16 B BUY         64                1.0000          0                 58                 58                 0
                43 02/01/16 B BUY        461                1.0000          0                 43                 43                 0
               309 02/01/16 B BUY        481                1.0000          0                309                309                 0
             4,561 02/01/16 S SELL       705                1.0000          0              4,561              4,561                 0
            15,487 02/01/16 B BUY        858                1.0000          0             15,487             15,487                 0
               185 02/01/16 B BUY       1108                1.0000          0                185                185                 0
         4,668,560 02/01/16 B BUY       1222                1.0000          0          4,668,560          4,668,560                 0
           289,085 02/01/16 S SELL      1249                1.0000          0            289,085            289,085                 0
            21,761 02/01/16 S SELL      1293                1.0000          0             21,761             21,761                 0
               692 02/01/16 B BUY       1387                1.0000          0                692                692                 0
            90,482 02/01/16 B BUY       2533                1.0000          0             90,482             90,482                 0
        14,984,985 02/01/16 B BUY       3018                1.0000          0         14,984,985         14,984,985                 0
            11,121 02/01/16 S SELL      3032                1.0000          0             11,121             11,121                 0
                76 02/01/16 B BUY      17453                1.0000          0                 76                 76                 0
               168 02/01/16 B BUY      75221                1.0000          0                168                168                 0
           466,636 02/01/16 S SELL  71141574                1.0000          0            466,636            466,636                 0
            20,653 02/02/16 S SELL       483                1.0000          0             20,653             20,653                 0
             2,383 02/02/16 S SELL       711                1.0000          0              2,383              2,383                 0
            82,071 02/02/16 B BUY        877                1.0000          0             82,071             82,071                 0
           129,366 02/02/16 B BUY       1116                1.0000          0            129,366            129,366                 0
         4,832,903 02/02/16 S SELL      1223                1.0000          0          4,832,903          4,832,903                 0
           474,753 02/02/16 S SELL      1252                1.0000          0            474,753            474,753                 0
            65,808 02/02/16 S SELL      1298                1.0000          0             65,808             65,808                 0
           265,000 02/02/16 S SELL      1393                1.0000          0            265,000            265,000                 0
           104,249 02/02/16 B BUY       2545                1.0000          0            104,249            104,249                 0
           324,825 02/02/16 S SELL      3025                1.0000          0            324,825            324,825                 0
            51,781 02/02/16 S SELL      3041                1.0000          0             51,781             51,781                 0
                48 02/02/16 S SELL     17526                1.0000          0                 48                 48                 0
             4,392 02/03/16 B BUY        485                1.0000          0              4,392              4,392                 0
            42,426 02/03/16 S SELL       485                1.0000          0             42,426             42,426                 0
             8,710 02/03/16 S SELL       720                1.0000          0              8,710              8,710                 0
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            71,970 02/03/16 S SELL       894                1.0000          0             71,970             71,970                 0
            65,271 02/03/16 S SELL      1121                1.0000          0             65,271             65,271                 0
           135,361 02/03/16 B BUY       1254                1.0000          0            135,361            135,361                 0
           178,198 02/03/16 S SELL      1304                1.0000          0            178,198            178,198                 0
            24,550 02/03/16 S SELL      1395                1.0000          0             24,550             24,550                 0
           138,890 02/03/16 S SELL      2551                1.0000          0            138,890            138,890                 0
         3,700,887 02/03/16 S SELL      3030                1.0000          0          3,700,887          3,700,887                 0
            10,330 02/03/16 S SELL      3051                1.0000          0             10,330             10,330                 0
            37,791 02/03/16 S SELL  71141588                1.0000          0             37,791             37,791                 0
            83,171 02/04/16 B BUY        500                1.0000          0             83,171             83,171                 0
            31,318 02/04/16 S SELL       725                1.0000          0             31,318             31,318                 0
            94,641 02/04/16 B BUY        918                1.0000          0             94,641             94,641                 0
           657,202 02/04/16 B BUY       1224                1.0000          0            657,202            657,202                 0
            47,305 02/04/16 S SELL      1262                1.0000          0             47,305             47,305                 0
           152,437 02/04/16 S SELL      1314                1.0000          0            152,437            152,437                 0
           554,532 02/04/16 S SELL      2554                1.0000          0            554,532            554,532                 0
           971,748 02/04/16 B BUY       3037                1.0000          0            971,748            971,748                 0
            10,322 02/04/16 S SELL      3058                1.0000          0             10,322             10,322                 0
           192,955 02/04/16 S SELL  71141591                1.0000          0            192,955            192,955                 0
            47,329 02/05/16 B BUY        167                1.0000          0             47,329             47,329                 0
           191,068 02/05/16 B BUY        518                1.0000          0            191,068            191,068                 0
             4,367 02/05/16 S SELL       732                1.0000          0              4,367              4,367                 0
            15,447 02/05/16 S SELL       933                1.0000          0             15,447             15,447                 0
            12,837 02/05/16 S SELL      1130                1.0000          0             12,837             12,837                 0
         8,000,000 02/05/16 S SELL      1226                1.0000          0          8,000,000          8,000,000                 0
           322,220 02/05/16 S SELL      1266                1.0000          0            322,220            322,220                 0
            81,913 02/05/16 S SELL      1322                1.0000          0             81,913             81,913                 0
               266 02/05/16 S SELL      1396                1.0000          0                266                266                 0
            52,746 02/05/16 S SELL      2564                1.0000          0             52,746             52,746                 0
         8,000,000 02/05/16 B BUY       3039                1.0000          0          8,000,000          8,000,000                 0
            25,513 02/05/16 B BUY       3067                1.0000          0             25,513             25,513                 0
            13,833 02/05/16 S SELL  71141593                1.0000          0             13,833             13,833                 0
           145,976 02/08/16 B BUY        941                1.0000          0            145,976            145,976                 0
          (145,976)02/08/16 B RBUY       979                1.0000          0           (145,976)          (145,976)                0
           145,976 02/08/16 B RBBUY      980                1.0000          0            145,976            145,976                 0
           544,360 02/08/16 B BUY       1323                1.0000          0            544,360            544,360                 0
               204 02/08/16 S SELL      1397                1.0000          0                204                204                 0
              (204)02/08/16 S RSELL     1407                1.0000          0               (204)              (204)                0
               204 02/08/16 S RBSELL    1408                1.0000          0                204                204                 0
           203,438 02/08/16 B BUY       1409                1.0000          0            203,438            203,438                 0
          (203,438)02/08/16 B RBUY      1415                1.0000          0           (203,438)          (203,438)                0
           203,438 02/08/16 B RBBUY     1416                1.0000          0            203,438            203,438                 0
            89,760 02/08/16 B BUY       1641                1.0000          0             89,760             89,760                 0
           (89,760)02/08/16 B RBUY      1647                1.0000          0            (89,760)           (89,760)                0
            89,760 02/08/16 B RBBUY     1648                1.0000          0             89,760             89,760                 0
           144,379 02/08/16 S SELL      2588                1.0000          0            144,379            144,379                 0
          (144,379)02/08/16 S RSELL     2598                1.0000          0           (144,379)          (144,379)                0
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           144,379 02/08/16 S RBSELL    2599                1.0000          0            144,379            144,379                 0
         3,852,050 02/08/16 S SELL      3046                1.0000          0          3,852,050          3,852,050                 0
        (3,852,050)02/08/16 S RSELL     3054                1.0000          0         (3,852,050)        (3,852,050)                0
         3,852,050 02/08/16 S RBSELL    3055                1.0000          0          3,852,050          3,852,050                 0
            57,976 02/08/16 B BUY       3075                1.0000          0             57,976             57,976                 0
           (57,976)02/08/16 B RBUY      3098                1.0000          0            (57,976)           (57,976)                0
            57,976 02/08/16 B RBBUY     3099                1.0000          0             57,976             57,976                 0
            16,086 02/08/16 S SELL  71141596                1.0000          0             16,086             16,086                 0
           (16,086)02/08/16 S RSELL 71141610                1.0000          0            (16,086)           (16,086)                0
            16,086 02/08/16 S RBSELL71141611                1.0000          0             16,086             16,086                 0
             6,333 02/09/16 S SELL       737                1.0000          0              6,333              6,333                 0
            86,315 02/09/16 S SELL       961                1.0000          0             86,315             86,315                 0
           (86,315)02/09/16 S RSELL      978                1.0000          0            (86,315)           (86,315)                0
            86,315 02/09/16 S RBSELL     981                1.0000          0             86,315             86,315                 0
               321 02/09/16 S SELL      1136                1.0000          0                321                321                 0
           343,802 02/09/16 B BUY       1272                1.0000          0            343,802            343,802                 0
            57,411 02/09/16 S SELL      1328                1.0000          0             57,411             57,411                 0
           203,438 02/09/16 S SELL      1412                1.0000          0            203,438            203,438                 0
          (203,438)02/09/16 S RSELL     1414                1.0000          0           (203,438)          (203,438)                0
           203,438 02/09/16 S RBSELL    1417                1.0000          0            203,438            203,438                 0
            89,760 02/09/16 S SELL      1645                1.0000          0             89,760             89,760                 0
           (89,760)02/09/16 S RSELL     1646                1.0000          0            (89,760)           (89,760)                0
            89,760 02/09/16 S RBSELL    1649                1.0000          0             89,760             89,760                 0
           358,620 02/09/16 S SELL      2592                1.0000          0            358,620            358,620                 0
          (358,620)02/09/16 S RSELL     2597                1.0000          0           (358,620)          (358,620)                0
           358,620 02/09/16 S RBSELL    2600                1.0000          0            358,620            358,620                 0
         2,299,184 02/09/16 S SELL      3051                1.0000          0          2,299,184          2,299,184                 0
        (2,299,184)02/09/16 S RSELL     3053                1.0000          0         (2,299,184)        (2,299,184)                0
         2,299,184 02/09/16 S RBSELL    3056                1.0000          0          2,299,184          2,299,184                 0
            54,481 02/09/16 B BUY       3081                1.0000          0             54,481             54,481                 0
            47,332 02/10/16 S SELL       169                1.0000          0             47,332             47,332                 0
            95,544 02/10/16 B BUY       1002                1.0000          0             95,544             95,544                 0
           236,223 02/10/16 S SELL      1276                1.0000          0            236,223            236,223                 0
           345,000 02/10/16 B BUY       1409                1.0000          0            345,000            345,000                 0
           576,034 02/10/16 S SELL      2607                1.0000          0            576,034            576,034                 0
         2,197,973 02/10/16 S SELL      3061                1.0000          0          2,197,973          2,197,973                 0
            45,688 02/10/16 B BUY       3103                1.0000          0             45,688             45,688                 0
            27,257 02/10/16 B BUY   71141612                1.0000          0             27,257             27,257                 0
           130,037 02/11/16 S SELL       487                1.0000          0            130,037            130,037                 0
             7,417 02/11/16 S SELL       536                1.0000          0              7,417              7,417                 0
            35,918 02/11/16 B BUY       1050                1.0000          0             35,918             35,918                 0
            86,104 02/11/16 S SELL      1283                1.0000          0             86,104             86,104                 0
            80,968 02/11/16 B BUY       1345                1.0000          0             80,968             80,968                 0
           565,000 02/11/16 B BUY       1427                1.0000          0            565,000            565,000                 0
            77,662 02/11/16 S SELL      2609                1.0000          0             77,662             77,662                 0
            93,440 02/11/16 B BUY       3066                1.0000          0             93,440             93,440                 0
            11,184 02/11/16 B BUY       3114                1.0000          0             11,184             11,184                 0
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           253,061 02/11/16 S SELL  71141615                1.0000          0            253,061            253,061                 0
           117,934 02/12/16 S SELL       546                1.0000          0            117,934            117,934                 0
           265,207 02/12/16 S SELL      1065                1.0000          0            265,207            265,207                 0
            71,384 02/12/16 B BUY       1151                1.0000          0             71,384             71,384                 0
            59,185 02/12/16 B BUY       1367                1.0000          0             59,185             59,185                 0
            53,759 02/12/16 S SELL      1428                1.0000          0             53,759             53,759                 0
            89,993 02/12/16 S SELL      2627                1.0000          0             89,993             89,993                 0
         3,197,806 02/12/16 S SELL      3071                1.0000          0          3,197,806          3,197,806                 0
            65,953 02/12/16 S SELL      3141                1.0000          0             65,953             65,953                 0
            83,038 02/12/16 S SELL     75258                1.0000          0             83,038             83,038                 0
            10,214 02/12/16 S SELL  71141617                1.0000          0             10,214             10,214                 0
           124,171 02/16/16 B BUY        559                1.0000          0            124,171            124,171                 0
            14,168 02/16/16 S SELL      1080                1.0000          0             14,168             14,168                 0
            61,404 02/16/16 S SELL      1167                1.0000          0             61,404             61,404                 0
           204,129 02/16/16 B BUY       1264                1.0000          0            204,129            204,129                 0
           242,089 02/16/16 S SELL      1292                1.0000          0            242,089            242,089                 0
            72,983 02/16/16 B BUY       1389                1.0000          0             72,983             72,983                 0
           196,990 02/16/16 S SELL      1433                1.0000          0            196,990            196,990                 0
           336,899 02/16/16 B BUY       2631                1.0000          0            336,899            336,899                 0
         3,976,134 02/16/16 B BUY       3076                1.0000          0          3,976,134          3,976,134                 0
             2,710 02/16/16 S SELL      3193                1.0000          0              2,710              2,710                 0
            81,266 02/16/16 S SELL  71141623                1.0000          0             81,266             81,266                 0
           483,304 02/17/16 S SELL       489                1.0000          0            483,304            483,304                 0
           150,476 02/17/16 B BUY        572                1.0000          0            150,476            150,476                 0
            17,648 02/17/16 S SELL      1171                1.0000          0             17,648             17,648                 0
           469,273 02/17/16 B BUY       1297                1.0000          0            469,273            469,273                 0
            44,835 02/17/16 B BUY       1409                1.0000          0             44,835             44,835                 0
           538,056 02/17/16 B BUY       2637                1.0000          0            538,056            538,056                 0
         3,739,715 02/17/16 B BUY       3081                1.0000          0          3,739,715          3,739,715                 0
           153,366 02/17/16 B BUY       3224                1.0000          0            153,366            153,366                 0
             5,930 02/17/16 B BUY   71141626                1.0000          0              5,930              5,930                 0
            81,419 02/18/16 S SELL       581                1.0000          0             81,419             81,419                 0
             4,341 02/18/16 S SELL      1092                1.0000          0              4,341              4,341                 0
            23,575 02/18/16 B BUY       1177                1.0000          0             23,575             23,575                 0
           450,793 02/18/16 B BUY       1307                1.0000          0            450,793            450,793                 0
           506,331 02/18/16 S SELL      1423                1.0000          0            506,331            506,331                 0
                54 02/18/16 S SELL      1434                1.0000          0                 54                 54                 0
           110,835 02/18/16 S SELL      2646                1.0000          0            110,835            110,835                 0
         3,706,365 02/18/16 B BUY       3086                1.0000          0          3,706,365          3,706,365                 0
            31,242 02/18/16 B BUY       3251                1.0000          0             31,242             31,242                 0
           231,448 02/18/16 S SELL  71141629                1.0000          0            231,448            231,448                 0
             3,422 02/19/16 B BUY        491                1.0000          0              3,422              3,422                 0
            15,878 02/19/16 B BUY        586                1.0000          0             15,878             15,878                 0
            30,128 02/19/16 B BUY       1098                1.0000          0             30,128             30,128                 0
            24,139 02/19/16 S SELL      1183                1.0000          0             24,139             24,139                 0
            33,660 02/19/16 S SELL      1327                1.0000          0             33,660             33,660                 0
           135,154 02/19/16 B BUY       1431                1.0000          0            135,154            135,154                 0
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            92,704 02/19/16 S SELL      1435                1.0000          0             92,704             92,704                 0
           112,305 02/19/16 S SELL      2652                1.0000          0            112,305            112,305                 0
           537,141 02/19/16 B BUY       3091                1.0000          0            537,141            537,141                 0
           169,195 02/19/16 B BUY       3273                1.0000          0            169,195            169,195                 0
           100,355 02/22/16 S SELL       590                1.0000          0            100,355            100,355                 0
            26,645 02/22/16 S SELL      1102                1.0000          0             26,645             26,645                 0
            81,376 02/22/16 S SELL      1188                1.0000          0             81,376             81,376                 0
           244,295 02/22/16 B BUY       1335                1.0000          0            244,295            244,295                 0
            93,336 02/22/16 S SELL      1445                1.0000          0             93,336             93,336                 0
           173,719 02/22/16 S SELL      2654                1.0000          0            173,719            173,719                 0
           263,071 02/22/16 S SELL      3096                1.0000          0            263,071            263,071                 0
             4,283 02/22/16 S SELL      3300                1.0000          0              4,283              4,283                 0
           398,097 02/22/16 S SELL     75304                1.0000          0            398,097            398,097                 0
           484,556 02/23/16 S SELL      1351                1.0000          0            484,556            484,556                 0
           180,089 02/23/16 B BUY       1444                1.0000          0            180,089            180,089                 0
            63,056 02/23/16 B BUY       1464                1.0000          0             63,056             63,056                 0
           250,000 02/23/16 S SELL      2657                1.0000          0            250,000            250,000                 0
         2,250,421 02/23/16 S SELL      3105                1.0000          0          2,250,421          2,250,421                 0
            31,911 02/23/16 B BUY       3328                1.0000          0             31,911             31,911                 0
            95,052 02/23/16 B BUY      75323                1.0000          0             95,052             95,052                 0
         4,998,084 02/23/16 B BUY   71141633                1.0000          0          4,998,084          4,998,084                 0
             1,984 02/24/16 B BUY        499                1.0000          0              1,984              1,984                 0
           128,316 02/24/16 B BUY        602                1.0000          0            128,316            128,316                 0
           748,066 02/24/16 S SELL      1361                1.0000          0            748,066            748,066                 0
           241,069 02/24/16 S SELL      1445                1.0000          0            241,069            241,069                 0
            16,402 02/24/16 S SELL      1476                1.0000          0             16,402             16,402                 0
           668,255 02/24/16 B BUY       2663                1.0000          0            668,255            668,255                 0
         2,811,842 02/24/16 S SELL      3110                1.0000          0          2,811,842          2,811,842                 0
             3,363 02/24/16 S SELL      3340                1.0000          0              3,363              3,363                 0
           245,734 02/24/16 S SELL     75347                1.0000          0            245,734            245,734                 0
           797,913 02/24/16 S SELL  71141648                1.0000          0            797,913            797,913                 0
            35,560 02/25/16 S SELL       500                1.0000          0             35,560             35,560                 0
               467 02/25/16 B BUY       1196                1.0000          0                467                467                 0
         1,028,971 02/25/16 B BUY       1365                1.0000          0          1,028,971          1,028,971                 0
            81,089 02/25/16 B BUY       1492                1.0000          0             81,089             81,089                 0
           801,696 02/25/16 B BUY       2671                1.0000          0            801,696            801,696                 0
           396,541 02/25/16 B BUY       3115                1.0000          0            396,541            396,541                 0
            19,820 02/25/16 B BUY       3348                1.0000          0             19,820             19,820                 0
           110,200 02/25/16 S SELL     75367                1.0000          0            110,200            110,200                 0
            81,483 02/26/16 S SELL       502                1.0000          0             81,483             81,483                 0
           100,177 02/26/16 S SELL       608                1.0000          0            100,177            100,177                 0
            14,049 02/26/16 B BUY        748                1.0000          0             14,049             14,049                 0
            19,256 02/26/16 S SELL      1107                1.0000          0             19,256             19,256                 0
            47,369 02/26/16 S SELL      1203                1.0000          0             47,369             47,369                 0
           438,433 02/26/16 B BUY       1379                1.0000          0            438,433            438,433                 0
            89,839 02/26/16 S SELL      1506                1.0000          0             89,839             89,839                 0
           169,245 02/26/16 B BUY       2685                1.0000          0            169,245            169,245                 0
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         3,960,160 02/26/16 B BUY       3120                1.0000          0          3,960,160          3,960,160                 0
             9,058 02/26/16 S SELL      3365                1.0000          0              9,058              9,058                 0
           136,429 02/26/16 B BUY      75378                1.0000          0            136,429            136,429                 0
         1,256,413 02/26/16 S SELL  71141651                1.0000          0          1,256,413          1,256,413                 0
            28,760 02/29/16 B BUY        505                1.0000          0             28,760             28,760                 0
           100,228 02/29/16 S SELL       616                1.0000          0            100,228            100,228                 0
            52,919 02/29/16 S SELL       763                1.0000          0             52,919             52,919                 0
           757,194 02/29/16 B BUY       1277                1.0000          0            757,194            757,194                 0
           219,929 02/29/16 S SELL      1388                1.0000          0            219,929            219,929                 0
           287,294 02/29/16 S SELL      1513                1.0000          0            287,294            287,294                 0
               330 02/29/16 B BUY       2693                1.0000          0                330                330                 0
         2,397,642 02/29/16 S SELL      3125                1.0000          0          2,397,642          2,397,642                 0
           141,823 02/29/16 S SELL      3380                1.0000          0            141,823            141,823                 0
         6,312,706 02/29/16 S SELL  71141654                1.0000          0          6,312,706          6,312,706                 0
                 2 03/01/16 B BUY        171                1.0000          0                  2                  2                 0
               342 03/01/16 B BUY        507                1.0000          0                342                342                 0
               117 03/01/16 B BUY        634                1.0000          0                117                117                 0
            34,147 03/01/16 B BUY        774                1.0000          0             34,147             34,147                 0
                34 03/01/16 B BUY       1109                1.0000          0                 34                 34                 0
            61,907 03/01/16 B BUY       1219                1.0000          0             61,907             61,907                 0
           797,669 03/01/16 S SELL      1279                1.0000          0            797,669            797,669                 0
           527,497 03/01/16 S SELL      1397                1.0000          0            527,497            527,497                 0
               969 03/01/16 B BUY       1466                1.0000          0                969                969                 0
                 2 03/01/16 B BUY       1470                1.0000          0                  2                  2                 0
           139,527 03/01/16 S SELL      1524                1.0000          0            139,527            139,527                 0
                 1 03/01/16 B BUY       1700                1.0000          0                  1                  1                 0
            28,214 03/01/16 B BUY       2707                1.0000          0             28,214             28,214                 0
        10,162,982 03/01/16 S SELL      3135                1.0000          0         10,162,982         10,162,982                 0
            33,022 03/01/16 S SELL      3389                1.0000          0             33,022             33,022                 0
               175 03/01/16 B BUY      75402                1.0000          0                175                175                 0
         4,279,885 03/01/16 B BUY   71141667                1.0000          0          4,279,885          4,279,885                 0
             3,220 03/02/16 B BUY        509                1.0000          0              3,220              3,220                 0
           149,965 03/02/16 S SELL       642                1.0000          0            149,965            149,965                 0
            13,323 03/02/16 B BUY        785                1.0000          0             13,323             13,323                 0
                 0 03/02/16 S SELL      1113                1.0000          0                  0                  0                 0
             8,375 03/02/16 B BUY       1228                1.0000          0              8,375              8,375                 0
            12,449 03/02/16 B BUY       1404                1.0000          0             12,449             12,449                 0
                54 03/02/16 B BUY       1467                1.0000          0                 54                 54                 0
            35,283 03/02/16 S SELL      1533                1.0000          0             35,283             35,283                 0
         5,154,107 03/02/16 B BUY       3141                1.0000          0          5,154,107          5,154,107                 0
            65,097 03/02/16 S SELL      3410                1.0000          0             65,097             65,097                 0
             5,425 03/02/16 S SELL     75419                1.0000          0              5,425              5,425                 0
            70,035 03/02/16 S SELL  71141675                1.0000          0             70,035             70,035                 0
            67,787 03/03/16 B BUY        655                1.0000          0             67,787             67,787                 0
            10,540 03/03/16 S SELL       793                1.0000          0             10,540             10,540                 0
            59,015 03/03/16 B BUY       1119                1.0000          0             59,015             59,015                 0
           113,643 03/03/16 B BUY       1247                1.0000          0            113,643            113,643                 0
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           159,504 03/03/16 B BUY       1405                1.0000          0            159,504            159,504                 0
           326,781 03/03/16 S SELL      1541                1.0000          0            326,781            326,781                 0
           337,313 03/03/16 B BUY       2719                1.0000          0            337,313            337,313                 0
         1,739,281 03/03/16 B BUY       3146                1.0000          0          1,739,281          1,739,281                 0
            31,092 03/03/16 S SELL      3422                1.0000          0             31,092             31,092                 0
               584 03/03/16 B BUY      16513                1.0000          0                584                584                 0
            20,438 03/03/16 B BUY   71141676                1.0000          0             20,438             20,438                 0
            31,940 03/04/16 B BUY        678                1.0000          0             31,940             31,940                 0
            14,079 03/04/16 B BUY        798                1.0000          0             14,079             14,079                 0
            49,584 03/04/16 B BUY       1128                1.0000          0             49,584             49,584                 0
            93,956 03/04/16 S SELL      1264                1.0000          0             93,956             93,956                 0
           130,381 03/04/16 B BUY       1407                1.0000          0            130,381            130,381                 0
           291,511 03/04/16 B BUY       1551                1.0000          0            291,511            291,511                 0
           762,116 03/04/16 B BUY       2725                1.0000          0            762,116            762,116                 0
         2,256,539 03/04/16 B BUY       3151                1.0000          0          2,256,539          2,256,539                 0
           186,872 03/04/16 S SELL      3444                1.0000          0            186,872            186,872                 0
           329,615 03/07/16 B BUY        685                1.0000          0            329,615            329,615                 0
            23,042 03/07/16 B BUY        800                1.0000          0             23,042             23,042                 0
            70,189 03/07/16 B BUY       1140                1.0000          0             70,189             70,189                 0
            15,868 03/07/16 S SELL      1414                1.0000          0             15,868             15,868                 0
           394,856 03/07/16 S SELL      1468                1.0000          0            394,856            394,856                 0
           317,662 03/07/16 B BUY       1564                1.0000          0            317,662            317,662                 0
           215,311 03/07/16 B BUY       2736                1.0000          0            215,311            215,311                 0
        28,574,537 03/07/16 S SELL      3158                1.0000          0         28,574,537         28,574,537                 0
            54,964 03/07/16 B BUY       3464                1.0000          0             54,964             54,964                 0
            29,518 03/07/16 S SELL  71141680                1.0000          0             29,518             29,518                 0
             8,527 03/08/16 S SELL       805                1.0000          0              8,527              8,527                 0
            57,135 03/08/16 S SELL      1146                1.0000          0             57,135             57,135                 0
           142,912 03/08/16 B BUY       1415                1.0000          0            142,912            142,912                 0
           250,150 03/08/16 S SELL      1472                1.0000          0            250,150            250,150                 0
           146,758 03/08/16 B BUY       1583                1.0000          0            146,758            146,758                 0
           437,631 03/08/16 S SELL      2746                1.0000          0            437,631            437,631                 0
           606,801 03/08/16 B BUY       3164                1.0000          0            606,801            606,801                 0
           124,302 03/08/16 S SELL      3486                1.0000          0            124,302            124,302                 0
             6,638 03/08/16 S SELL  71141682                1.0000          0              6,638              6,638                 0
            22,232 03/09/16 S SELL       809                1.0000          0             22,232             22,232                 0
            35,640 03/09/16 S SELL      1150                1.0000          0             35,640             35,640                 0
            47,931 03/09/16 S SELL      1275                1.0000          0             47,931             47,931                 0
           307,258 03/09/16 B BUY       1416                1.0000          0            307,258            307,258                 0
            14,547 03/09/16 S SELL      1475                1.0000          0             14,547             14,547                 0
           264,095 03/09/16 B BUY       1598                1.0000          0            264,095            264,095                 0
           260,404 03/09/16 S SELL      2760                1.0000          0            260,404            260,404                 0
         1,789,383 03/09/16 S SELL      3171                1.0000          0          1,789,383          1,789,383                 0
            26,297 03/09/16 S SELL      3507                1.0000          0             26,297             26,297                 0
             7,747 03/09/16 B BUY   71141691                1.0000          0              7,747              7,747                 0
             5,644 03/10/16 B BUY        543                1.0000          0              5,644              5,644                 0
           100,109 03/10/16 S SELL       694                1.0000          0            100,109            100,109                 0
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            19,015 03/10/16 S SELL      1154                1.0000          0             19,015             19,015                 0
           200,000 03/10/16 S SELL      1280                1.0000          0            200,000            200,000                 0
            89,728 03/10/16 S SELL      1282                1.0000          0             89,728             89,728                 0
            73,867 03/10/16 S SELL      1417                1.0000          0             73,867             73,867                 0
           133,549 03/10/16 S SELL      1610                1.0000          0            133,549            133,549                 0
           187,104 03/10/16 B BUY       2772                1.0000          0            187,104            187,104                 0
           502,119 03/10/16 B BUY       3177                1.0000          0            502,119            502,119                 0
            33,173 03/10/16 S SELL      3527                1.0000          0             33,173             33,173                 0
             3,898 03/11/16 B BUY        546                1.0000          0              3,898              3,898                 0
             1,519 03/11/16 B BUY       1161                1.0000          0              1,519              1,519                 0
           107,074 03/11/16 S SELL      1620                1.0000          0            107,074            107,074                 0
           963,833 03/11/16 S SELL      2776                1.0000          0            963,833            963,833                 0
           504,858 03/11/16 S SELL      3182                1.0000          0            504,858            504,858                 0
            68,886 03/11/16 S SELL      3549                1.0000          0             68,886             68,886                 0
             5,315 03/11/16 S SELL     75480                1.0000          0              5,315              5,315                 0
            19,265 03/11/16 S SELL  71141693                1.0000          0             19,265             19,265                 0
            21,270 03/14/16 B BUY        550                1.0000          0             21,270             21,270                 0
             1,846 03/14/16 B BUY       1167                1.0000          0              1,846              1,846                 0
                 1 03/14/16 B BUY       1298                1.0000          0                  1                  1                 0
           115,000 03/14/16 B BUY       1481                1.0000          0            115,000            115,000                 0
           219,338 03/14/16 S SELL      1642                1.0000          0            219,338            219,338                 0
             8,340 03/14/16 B BUY       2785                1.0000          0              8,340              8,340                 0
         5,070,427 03/14/16 B BUY       3189                1.0000          0          5,070,427          5,070,427                 0
           133,068 03/14/16 S SELL      3573                1.0000          0            133,068            133,068                 0
            12,688 03/14/16 B BUY      19133                1.0000          0             12,688             12,688                 0
           334,806 03/14/16 S SELL  71141697                1.0000          0            334,806            334,806                 0
             7,176 03/15/16 B BUY        554                1.0000          0              7,176              7,176                 0
           296,319 03/15/16 S SELL      1304                1.0000          0            296,319            296,319                 0
         1,500,000 03/15/16 B BUY       1483                1.0000          0          1,500,000          1,500,000                 0
            42,024 03/15/16 S SELL      1650                1.0000          0             42,024             42,024                 0
           974,204 03/15/16 S SELL      2818                1.0000          0            974,204            974,204                 0
         1,543,400 03/15/16 S SELL      3195                1.0000          0          1,543,400          1,543,400                 0
           175,487 03/15/16 S SELL      3587                1.0000          0            175,487            175,487                 0
             8,790 03/15/16 S SELL     19138                1.0000          0              8,790              8,790                 0
            25,304 03/15/16 S SELL  71141699                1.0000          0             25,304             25,304                 0
            25,238 03/16/16 S SELL      1315                1.0000          0             25,238             25,238                 0
           290,165 03/16/16 S SELL      1484                1.0000          0            290,165            290,165                 0
           179,479 03/16/16 B BUY       1659                1.0000          0            179,479            179,479                 0
           589,504 03/16/16 B BUY       2822                1.0000          0            589,504            589,504                 0
         1,441,102 03/16/16 S SELL      3200                1.0000          0          1,441,102          1,441,102                 0
             3,053 03/16/16 S SELL      3601                1.0000          0              3,053              3,053                 0
            42,045 03/16/16 B BUY      19143                1.0000          0             42,045             42,045                 0
            71,879 03/16/16 S SELL  71141701                1.0000          0             71,879             71,879                 0
            94,981 03/17/16 B BUY       1324                1.0000          0             94,981             94,981                 0
           123,931 03/17/16 B BUY       1419                1.0000          0            123,931            123,931                 0
               160 03/17/16 S SELL      1488                1.0000          0                160                160                 0
            99,245 03/17/16 B BUY       1669                1.0000          0             99,245             99,245                 0
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           384,465 03/17/16 S SELL      2828                1.0000          0            384,465            384,465                 0
         1,848,830 03/17/16 B BUY       3205                1.0000          0          1,848,830          1,848,830                 0
            22,497 03/17/16 B BUY       3609                1.0000          0             22,497             22,497                 0
            44,935 03/17/16 S SELL     19148                1.0000          0             44,935             44,935                 0
             9,530 03/17/16 S SELL  71141703                1.0000          0              9,530              9,530                 0
            15,550 03/18/16 B BUY        559                1.0000          0             15,550             15,550                 0
           116,006 03/18/16 S SELL       701                1.0000          0            116,006            116,006                 0
             6,480 03/18/16 B BUY       1467                1.0000          0              6,480              6,480                 0
            51,960 03/18/16 B BUY       1740                1.0000          0             51,960             51,960                 0
           145,503 03/18/16 B BUY       2832                1.0000          0            145,503            145,503                 0
         2,771,505 03/18/16 B BUY       3210                1.0000          0          2,771,505          2,771,505                 0
            14,497 03/18/16 B BUY       3619                1.0000          0             14,497             14,497                 0
            64,015 03/18/16 B BUY      19257                1.0000          0             64,015             64,015                 0
           118,648 03/21/16 S SELL       704                1.0000          0            118,648            118,648                 0
            53,197 03/21/16 S SELL      1334                1.0000          0             53,197             53,197                 0
           107,799 03/21/16 B BUY       1477                1.0000          0            107,799            107,799                 0
            12,780 03/21/16 B BUY       1518                1.0000          0             12,780             12,780                 0
           148,009 03/21/16 S SELL      1749                1.0000          0            148,009            148,009                 0
                97 03/21/16 B BUY       2838                1.0000          0                 97                 97                 0
         1,115,544 03/21/16 B BUY       3215                1.0000          0          1,115,544          1,115,544                 0
             3,470 03/21/16 S SELL      3625                1.0000          0              3,470              3,470                 0
            65,022 03/21/16 S SELL     19259                1.0000          0             65,022             65,022                 0
             1,695 03/21/16 S SELL  71141708                1.0000          0              1,695              1,695                 0
             5,129 03/22/16 S SELL      1180                1.0000          0              5,129              5,129                 0
           216,093 03/22/16 B BUY       1482                1.0000          0            216,093            216,093                 0
           619,049 03/22/16 S SELL      1522                1.0000          0            619,049            619,049                 0
            70,147 03/22/16 B BUY       1753                1.0000          0             70,147             70,147                 0
            16,082 03/22/16 B BUY       2844                1.0000          0             16,082             16,082                 0
           804,831 03/22/16 S SELL      3222                1.0000          0            804,831            804,831                 0
            12,692 03/22/16 B BUY       3633                1.0000          0             12,692             12,692                 0
             1,055 03/23/16 B BUY        817                1.0000          0              1,055              1,055                 0
           148,392 03/23/16 B BUY       1192                1.0000          0            148,392            148,392                 0
            49,156 03/23/16 B BUY       1346                1.0000          0             49,156             49,156                 0
            51,616 03/23/16 B BUY       1485                1.0000          0             51,616             51,616                 0
            64,871 03/23/16 S SELL      1523                1.0000          0             64,871             64,871                 0
            45,661 03/23/16 S SELL      1754                1.0000          0             45,661             45,661                 0
           270,988 03/23/16 S SELL      2848                1.0000          0            270,988            270,988                 0
           172,046 03/23/16 B BUY       3227                1.0000          0            172,046            172,046                 0
            18,921 03/23/16 B BUY       3643                1.0000          0             18,921             18,921                 0
             2,141 03/23/16 S SELL  71141711                1.0000          0              2,141              2,141                 0
            39,134 03/24/16 S SELL      1353                1.0000          0             39,134             39,134                 0
           152,396 03/24/16 S SELL      1486                1.0000          0            152,396            152,396                 0
           978,384 03/24/16 S SELL      1526                1.0000          0            978,384            978,384                 0
             8,454 03/24/16 S SELL      1769                1.0000          0              8,454              8,454                 0
           125,380 03/24/16 B BUY       2853                1.0000          0            125,380            125,380                 0
        12,553,170 03/24/16 S SELL      3234                1.0000          0         12,553,170         12,553,170                 0
            11,584 03/24/16 B BUY       3654                1.0000          0             11,584             11,584                 0
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        12,000,000 03/24/16 B BUY   71141713                1.0000          0         12,000,000         12,000,000                 0
            87,964 03/28/16 B BUY       1200                1.0000          0             87,964             87,964                 0
           273,387 03/28/16 B BUY       1306                1.0000          0            273,387            273,387                 0
           209,912 03/28/16 B BUY       1373                1.0000          0            209,912            209,912                 0
           252,532 03/28/16 S SELL      1487                1.0000          0            252,532            252,532                 0
            24,121 03/28/16 S SELL      1527                1.0000          0             24,121             24,121                 0
            33,279 03/28/16 B BUY       1785                1.0000          0             33,279             33,279                 0
           167,497 03/28/16 S SELL      2859                1.0000          0            167,497            167,497                 0
         5,415,068 03/28/16 B BUY       3235                1.0000          0          5,415,068          5,415,068                 0
            62,851 03/28/16 B BUY       3664                1.0000          0             62,851             62,851                 0
           677,102 03/28/16 S SELL  71141717                1.0000          0            677,102            677,102                 0
            21,461 03/29/16 S SELL       561                1.0000          0             21,461             21,461                 0
            41,961 03/29/16 S SELL       708                1.0000          0             41,961             41,961                 0
            27,299 03/29/16 S SELL       827                1.0000          0             27,299             27,299                 0
            11,930 03/29/16 S SELL      1210                1.0000          0             11,930             11,930                 0
            37,373 03/29/16 S SELL      1383                1.0000          0             37,373             37,373                 0
           146,772 03/29/16 S SELL      1492                1.0000          0            146,772            146,772                 0
            24,550 03/29/16 S SELL      1529                1.0000          0             24,550             24,550                 0
            24,461 03/29/16 B BUY       1798                1.0000          0             24,461             24,461                 0
           744,617 03/29/16 S SELL      2862                1.0000          0            744,617            744,617                 0
           484,222 03/29/16 B BUY       3242                1.0000          0            484,222            484,222                 0
            30,824 03/29/16 S SELL      3672                1.0000          0             30,824             30,824                 0
           370,662 03/29/16 S SELL  71141720                1.0000          0            370,662            370,662                 0
           672,781 03/30/16 S SELL      1307                1.0000          0            672,781            672,781                 0
            11,829 03/30/16 B BUY       1496                1.0000          0             11,829             11,829                 0
           258,073 03/30/16 B BUY       1814                1.0000          0            258,073            258,073                 0
           251,125 03/30/16 S SELL      2870                1.0000          0            251,125            251,125                 0
         3,409,043 03/30/16 B BUY       3247                1.0000          0          3,409,043          3,409,043                 0
             1,551 03/30/16 S SELL      3685                1.0000          0              1,551              1,551                 0
               784 03/30/16 B BUY      19262                1.0000          0                784                784                 0
         8,788,232 03/30/16 S SELL  71141726                1.0000          0          8,788,232          8,788,232                 0
             8,126 03/31/16 B BUY        565                1.0000          0              8,126              8,126                 0
             6,845 03/31/16 B BUY        844                1.0000          0              6,845              6,845                 0
           114,996 03/31/16 B BUY       1255                1.0000          0            114,996            114,996                 0
           379,457 03/31/16 B BUY       1392                1.0000          0            379,457            379,457                 0
             7,354 03/31/16 B BUY       1497                1.0000          0              7,354              7,354                 0
           230,812 03/31/16 S SELL      1825                1.0000          0            230,812            230,812                 0
             4,241 03/31/16 B BUY       2903                1.0000          0              4,241              4,241                 0
         7,977,147 03/31/16 S SELL      3253                1.0000          0          7,977,147          7,977,147                 0
             4,924 03/31/16 B BUY       3712                1.0000          0              4,924              4,924                 0
                 5 03/31/16 B BUY       4779                1.0000          0                  5                  5                 0
               282 03/31/16 B BUY      19267                1.0000          0                282                282                 0
         4,680,403 03/31/16 B BUY   71141728                1.0000          0          4,680,403          4,680,403                 0
             4,488 04/01/16 B BUY        568                1.0000          0              4,488              4,488                 0
               127 04/01/16 B BUY        713                1.0000          0                127                127                 0
               161 04/01/16 B BUY        867                1.0000          0                161                161                 0
           194,403 04/01/16 S SELL      1282                1.0000          0            194,403            194,403                 0
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             2,247 04/01/16 B BUY       1310                1.0000          0              2,247              2,247                 0
               201 04/01/16 B BUY       1408                1.0000          0                201                201                 0
           332,632 04/01/16 S SELL      1502                1.0000          0            332,632            332,632                 0
             1,116 04/01/16 B BUY       1533                1.0000          0              1,116              1,116                 0
            22,752 04/01/16 B BUY       1841                1.0000          0             22,752             22,752                 0
            77,940 04/01/16 S SELL      2921                1.0000          0             77,940             77,940                 0
         2,663,884 04/01/16 B BUY       3263                1.0000          0          2,663,884          2,663,884                 0
            18,981 04/01/16 B BUY       3733                1.0000          0             18,981             18,981                 0
                 2 04/01/16 B BUY       4780                1.0000          0                  2                  2                 0
               584 04/01/16 S SELL     16517                1.0000          0                584                584                 0
                28 04/01/16 S SELL     18906                1.0000          0                 28                 28                 0
                13 04/01/16 B BUY      19270                1.0000          0                 13                 13                 0
                54 04/01/16 B BUY      75501                1.0000          0                 54                 54                 0
           474,409 04/01/16 S SELL  71141740                1.0000          0            474,409            474,409                 0
            27,420 04/04/16 B BUY        715                1.0000          0             27,420             27,420                 0
            49,492 04/04/16 B BUY       1291                1.0000          0             49,492             49,492                 0
         5,000,000 04/04/16 S SELL      1311                1.0000          0          5,000,000          5,000,000                 0
            53,437 04/04/16 B BUY       1436                1.0000          0             53,437             53,437                 0
            83,544 04/04/16 S SELL      1844                1.0000          0             83,544             83,544                 0
           100,760 04/04/16 S SELL      2928                1.0000          0            100,760            100,760                 0
           139,376 04/04/16 B BUY       3269                1.0000          0            139,376            139,376                 0
            94,109 04/04/16 B BUY       3761                1.0000          0             94,109             94,109                 0
            48,185 04/04/16 S SELL  71141742                1.0000          0             48,185             48,185                 0
           169,878 04/05/16 S SELL      1299                1.0000          0            169,878            169,878                 0
           214,237 04/05/16 B BUY       1312                1.0000          0            214,237            214,237                 0
             9,663 04/05/16 B BUY       1510                1.0000          0              9,663              9,663                 0
           314,895 04/05/16 B BUY       1538                1.0000          0            314,895            314,895                 0
            75,922 04/05/16 B BUY       1853                1.0000          0             75,922             75,922                 0
           105,317 04/05/16 B BUY       2929                1.0000          0            105,317            105,317                 0
           735,526 04/05/16 S SELL      3278                1.0000          0            735,526            735,526                 0
            31,808 04/05/16 S SELL      3783                1.0000          0             31,808             31,808                 0
             1,079 04/05/16 S SELL     19272                1.0000          0              1,079              1,079                 0
             1,033 04/06/16 B BUY        872                1.0000          0              1,033              1,033                 0
            37,507 04/06/16 B BUY       1309                1.0000          0             37,507             37,507                 0
           132,580 04/06/16 B BUY       1511                1.0000          0            132,580            132,580                 0
            16,943 04/06/16 B BUY       1857                1.0000          0             16,943             16,943                 0
           485,375 04/06/16 B BUY       2932                1.0000          0            485,375            485,375                 0
         3,352,727 04/06/16 S SELL      3283                1.0000          0          3,352,727          3,352,727                 0
            98,914 04/06/16 B BUY       3801                1.0000          0             98,914             98,914                 0
                28 04/06/16 B BUY      19040                1.0000          0                 28                 28                 0
            65,303 04/07/16 S SELL       898                1.0000          0             65,303             65,303                 0
             1,610 04/07/16 B BUY       1320                1.0000          0              1,610              1,610                 0
           274,773 04/07/16 B BUY       1542                1.0000          0            274,773            274,773                 0
            97,226 04/07/16 B BUY       1871                1.0000          0             97,226             97,226                 0
           343,997 04/07/16 B BUY       2934                1.0000          0            343,997            343,997                 0
         2,608,976 04/07/16 B BUY       3288                1.0000          0          2,608,976          2,608,976                 0
            10,382 04/07/16 B BUY       3844                1.0000          0             10,382             10,382                 0

  FD495                                                                                                                   PAGE     207
  SCHEDULE H (FORM 5500 - 4J-3)                         DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST                 C 31092
  SCHEDULE OF REPORTABLE TRANSACTIONS                                                                                    JUNE 30,2015
  SERIES OF TRANSACTIONS IN SAME SECURITY                             BASE CURRENCY:   USD                  THROUGH      JUNE 30,2016

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF         49,322,532
                DESCRIPTION OF ASSET                PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
  IDENTITY OF PARTY INVOLVED                         SELLING PRICE                                                           OR (LOSS)
            50,508 04/07/16 S SELL  71141748                1.0000          0             50,508             50,508                 0
           156,894 04/08/16 S SELL       915                1.0000          0            156,894            156,894                 0
             7,424 04/08/16 B BUY       1335                1.0000          0              7,424              7,424                 0
            27,456 04/08/16 B BUY       1446                1.0000          0             27,456             27,456                 0
            72,854 04/08/16 S SELL      1545                1.0000          0             72,854             72,854                 0
            86,264 04/08/16 S SELL      1893                1.0000          0             86,264             86,264                 0
           346,505 04/08/16 B BUY       2946                1.0000          0            346,505            346,505                 0
         2,280,460 04/08/16 S SELL      3293                1.0000          0          2,280,460          2,280,460                 0
           307,190 04/08/16 B BUY       3885                1.0000          0            307,190            307,190                 0
            12,240 04/08/16 B BUY   71141764                1.0000          0             12,240             12,240                 0
           354,424 04/11/16 B BUY        571                1.0000          0            354,424            354,424                 0
           134,899 04/11/16 S SELL       731                1.0000          0            134,899            134,899                 0
            14,751 04/11/16 B BUY        934                1.0000          0             14,751             14,751                 0
             6,534 04/11/16 B BUY       1367                1.0000          0              6,534              6,534                 0
            25,482 04/11/16 S SELL      1454                1.0000          0             25,482             25,482                 0
            80,903 04/11/16 B BUY       1514                1.0000          0             80,903             80,903                 0
           111,700 04/11/16 B BUY       1584                1.0000          0            111,700            111,700                 0
           312,261 04/11/16 B BUY       1909                1.0000          0            312,261            312,261                 0
           344,034 04/11/16 S SELL      2974                1.0000          0            344,034            344,034                 0
         7,336,780 04/11/16 B BUY       3298                1.0000          0          7,336,780          7,336,780                 0
           255,984 04/11/16 S SELL      3936                1.0000          0            255,984            255,984                 0
            77,618 04/11/16 S SELL     75568                1.0000          0             77,618             77,618                 0
           197,880 04/11/16 S SELL  71141766                1.0000          0            197,880            197,880                 0
           447,975 04/12/16 S SELL       572                1.0000          0            447,975            447,975                 0
            24,542 04/12/16 B BUY        951                1.0000          0             24,542             24,542                 0
           430,829 04/12/16 B BUY       1314                1.0000          0            430,829            430,829                 0
            15,034 04/12/16 B BUY       1378                1.0000          0             15,034             15,034                 0
           107,488 04/12/16 B BUY       1467                1.0000          0            107,488            107,488                 0
               149 04/12/16 S SELL      1597                1.0000          0                149                149                 0
            60,632 04/12/16 S SELL      1916                1.0000          0             60,632             60,632                 0
           236,947 04/12/16 B BUY       2985                1.0000          0            236,947            236,947                 0
           303,736 04/12/16 S SELL      3307                1.0000          0            303,736            303,736                 0
           231,379 04/12/16 S SELL      3968                1.0000          0            231,379            231,379                 0
            25,724 04/12/16 B BUY      75581                1.0000          0             25,724             25,724                 0
           241,226 04/13/16 B BUY        751                1.0000          0            241,226            241,226                 0
           148,280 04/13/16 B BUY        966                1.0000          0            148,280            148,280                 0
           126,162 04/13/16 B BUY       1315                1.0000          0            126,162            126,162                 0
            52,458 04/13/16 B BUY       1484                1.0000          0             52,458             52,458                 0
             8,919 04/13/16 B BUY       1522                1.0000          0              8,919              8,919                 0
            17,427 04/13/16 B BUY       1929                1.0000          0             17,427             17,427                 0
            39,400 04/13/16 S SELL      2997                1.0000          0             39,400             39,400                 0
         3,048,768 04/13/16 B BUY       3312                1.0000          0          3,048,768          3,048,768                 0
           163,375 04/13/16 B BUY       3999                1.0000          0            163,375            163,375                 0
            15,810 04/13/16 S SELL  71141769                1.0000          0             15,810             15,810                 0
           211,168 04/14/16 S SELL       765                1.0000          0            211,168            211,168                 0
            53,294 04/14/16 B BUY        971                1.0000          0             53,294             53,294                 0
           220,667 04/14/16 B BUY       1526                1.0000          0            220,667            220,667                 0
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               191 04/14/16 S SELL      1602                1.0000          0                191                191                 0
            39,247 04/14/16 S SELL      1942                1.0000          0             39,247             39,247                 0
         4,307,451 04/14/16 B BUY       3317                1.0000          0          4,307,451          4,307,451                 0
            25,400 04/14/16 S SELL      4031                1.0000          0             25,400             25,400                 0
           580,525 04/14/16 S SELL  71141783                1.0000          0            580,525            580,525                 0
           825,085 04/15/16 B BUY        574                1.0000          0            825,085            825,085                 0
           124,334 04/15/16 B BUY        776                1.0000          0            124,334            124,334                 0
            21,664 04/15/16 B BUY        976                1.0000          0             21,664             21,664                 0
           888,425 04/15/16 B BUY       1328                1.0000          0            888,425            888,425                 0
           187,683 04/15/16 B BUY       1504                1.0000          0            187,683            187,683                 0
            83,940 04/15/16 B BUY       1528                1.0000          0             83,940             83,940                 0
           260,000 04/15/16 S SELL      1606                1.0000          0            260,000            260,000                 0
             6,558 04/15/16 S SELL      1954                1.0000          0              6,558              6,558                 0
           174,525 04/15/16 B BUY       3023                1.0000          0            174,525            174,525                 0
            95,441 04/15/16 B BUY       3322                1.0000          0             95,441             95,441                 0
            24,832 04/15/16 S SELL      4083                1.0000          0             24,832             24,832                 0
            18,675 04/15/16 S SELL  71141786                1.0000          0             18,675             18,675                 0
             3,476 04/18/16 B BUY        781                1.0000          0              3,476              3,476                 0
            26,857 04/18/16 B BUY        985                1.0000          0             26,857             26,857                 0
           183,597 04/18/16 B BUY       1329                1.0000          0            183,597            183,597                 0
             7,692 04/18/16 B BUY       1415                1.0000          0              7,692              7,692                 0
             3,570 04/18/16 B BUY       1520                1.0000          0              3,570              3,570                 0
           547,951 04/18/16 B BUY       1531                1.0000          0            547,951            547,951                 0
               127 04/18/16 S SELL      1607                1.0000          0                127                127                 0
            22,220 04/18/16 B BUY       1964                1.0000          0             22,220             22,220                 0
            55,543 04/18/16 B BUY       3031                1.0000          0             55,543             55,543                 0
           127,546 04/18/16 B BUY       3327                1.0000          0            127,546            127,546                 0
            19,939 04/18/16 S SELL      4139                1.0000          0             19,939             19,939                 0
           100,928 04/18/16 B BUY      75621                1.0000          0            100,928            100,928                 0
            84,182 04/18/16 S SELL  71141788                1.0000          0             84,182             84,182                 0
             8,391 04/19/16 B BUY       1419                1.0000          0              8,391              8,391                 0
            13,705 04/19/16 B BUY       1528                1.0000          0             13,705             13,705                 0
           360,186 04/19/16 S SELL      1536                1.0000          0            360,186            360,186                 0
               149 04/19/16 B BUY       1608                1.0000          0                149                149                 0
           271,587 04/19/16 S SELL      1972                1.0000          0            271,587            271,587                 0
               757 04/19/16 B BUY       3035                1.0000          0                757                757                 0
         1,187,279 04/19/16 B BUY       3332                1.0000          0          1,187,279          1,187,279                 0
             2,388 04/19/16 B BUY       4149                1.0000          0              2,388              2,388                 0
             6,857 04/20/16 B BUY        993                1.0000          0              6,857              6,857                 0
         1,753,765 04/20/16 B BUY       1330                1.0000          0          1,753,765          1,753,765                 0
            15,739 04/20/16 B BUY       1533                1.0000          0             15,739             15,739                 0
           194,621 04/20/16 S SELL      1537                1.0000          0            194,621            194,621                 0
            17,446 04/20/16 B BUY       1976                1.0000          0             17,446             17,446                 0
             1,215 04/20/16 B BUY       3040                1.0000          0              1,215              1,215                 0
         3,061,064 04/20/16 B BUY       3337                1.0000          0          3,061,064          3,061,064                 0
            27,141 04/20/16 B BUY       4171                1.0000          0             27,141             27,141                 0
             1,483 04/20/16 S SELL  71141790                1.0000          0              1,483              1,483                 0
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             2,425 04/21/16 B BUY        576                1.0000          0              2,425              2,425                 0
            42,120 04/21/16 B BUY        786                1.0000          0             42,120             42,120                 0
         1,800,000 04/21/16 B BUY       1331                1.0000          0          1,800,000          1,800,000                 0
           157,059 04/21/16 S SELL      1543                1.0000          0            157,059            157,059                 0
                81 04/21/16 S SELL      1615                1.0000          0                 81                 81                 0
           153,337 04/21/16 S SELL      1989                1.0000          0            153,337            153,337                 0
           767,850 04/21/16 S SELL      3342                1.0000          0            767,850            767,850                 0
            16,403 04/21/16 B BUY       4184                1.0000          0             16,403             16,403                 0
             1,016 04/21/16 S SELL  71141792                1.0000          0              1,016              1,016                 0
             5,089 04/22/16 B BUY       1440                1.0000          0              5,089              5,089                 0
               165 04/22/16 S SELL      1624                1.0000          0                165                165                 0
           103,037 04/22/16 B BUY       1991                1.0000          0            103,037            103,037                 0
            30,732 04/22/16 B BUY       3045                1.0000          0             30,732             30,732                 0
         2,141,672 04/22/16 S SELL      3347                1.0000          0          2,141,672          2,141,672                 0
             9,292 04/22/16 B BUY       4192                1.0000          0              9,292              9,292                 0
            48,619 04/22/16 S SELL  71141794                1.0000          0             48,619             48,619                 0
             8,654 04/25/16 B BUY        999                1.0000          0              8,654              8,654                 0
         2,170,938 04/25/16 B BUY       1337                1.0000          0          2,170,938          2,170,938                 0
           295,370 04/25/16 S SELL      1627                1.0000          0            295,370            295,370                 0
             1,848 04/25/16 B BUY       1999                1.0000          0              1,848              1,848                 0
           125,625 04/25/16 B BUY       3352                1.0000          0            125,625            125,625                 0
             1,774 04/26/16 B BUY       1452                1.0000          0              1,774              1,774                 0
           255,552 04/26/16 S SELL      1546                1.0000          0            255,552            255,552                 0
           657,759 04/26/16 S SELL      3047                1.0000          0            657,759            657,759                 0
         9,272,080 04/26/16 S SELL      3357                1.0000          0          9,272,080          9,272,080                 0
             5,466 04/26/16 B BUY       4203                1.0000          0              5,466              5,466                 0
         7,999,276 04/26/16 B BUY   71141797                1.0000          0          7,999,276          7,999,276                 0
           282,785 04/27/16 B BUY       1341                1.0000          0            282,785            282,785                 0
            51,564 04/27/16 B BUY       1563                1.0000          0             51,564             51,564                 0
            49,513 04/27/16 S SELL      1632                1.0000          0             49,513             49,513                 0
           441,501 04/27/16 B BUY       2022                1.0000          0            441,501            441,501                 0
            50,385 04/27/16 S SELL      3055                1.0000          0             50,385             50,385                 0
           763,091 04/27/16 S SELL      3363                1.0000          0            763,091            763,091                 0
               145 04/27/16 B BUY       4219                1.0000          0                145                145                 0
                81 04/27/16 S SELL     75660                1.0000          0                 81                 81                 0
           682,078 04/27/16 S SELL  71141803                1.0000          0            682,078            682,078                 0
         2,564,958 04/28/16 B BUY       1344                1.0000          0          2,564,958          2,564,958                 0
            37,298 04/28/16 B BUY       1550                1.0000          0             37,298             37,298                 0
               170 04/28/16 S SELL      1633                1.0000          0                170                170                 0
               968 04/28/16 B BUY       2049                1.0000          0                968                968                 0
         1,135,909 04/28/16 B BUY       3368                1.0000          0          1,135,909          1,135,909                 0
         8,345,220 04/28/16 S SELL  71141807                1.0000          0          8,345,220          8,345,220                 0
             7,151 04/29/16 B BUY        579                1.0000          0              7,151              7,151                 0
            80,358 04/29/16 B BUY       1559                1.0000          0             80,358             80,358                 0
           265,000 04/29/16 S SELL      1634                1.0000          0            265,000            265,000                 0
           175,650 04/29/16 S SELL      2058                1.0000          0            175,650            175,650                 0
           831,998 04/29/16 B BUY       3098                1.0000          0            831,998            831,998                 0
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         3,247,261 04/29/16 S SELL      3374                1.0000          0          3,247,261          3,247,261                 0
         4,797,705 04/29/16 S SELL  71141812                1.0000          0          4,797,705          4,797,705                 0
               416 05/02/16 B BUY        581                1.0000          0                416                416                 0
                93 05/02/16 B BUY        799                1.0000          0                 93                 93                 0
               154 05/02/16 B BUY       1008                1.0000          0                154                154                 0
         3,192,008 05/02/16 S SELL      1349                1.0000          0          3,192,008          3,192,008                 0
                74 05/02/16 B BUY       1460                1.0000          0                 74                 74                 0
            42,990 05/02/16 B BUY       1563                1.0000          0             42,990             42,990                 0
               419 05/02/16 B BUY       1576                1.0000          0                419                419                 0
               865 05/02/16 B BUY       1638                1.0000          0                865                865                 0
           153,506 05/02/16 S SELL      2064                1.0000          0            153,506            153,506                 0
           143,676 05/02/16 B BUY       3117                1.0000          0            143,676            143,676                 0
            16,464 05/02/16 B BUY       3376                1.0000          0             16,464             16,464                 0
               149 05/02/16 B BUY       4236                1.0000          0                149                149                 0
                 0 05/02/16 B BUY      19277                1.0000          0                  0                  0                 0
            58,846 05/02/16 S SELL     75682                1.0000          0             58,846             58,846                 0
           511,798 05/02/16 S SELL  71141825                1.0000          0            511,798            511,798                 0
           286,300 05/03/16 B BUY         28                1.0000          0            286,300            286,300                 0
                 0 05/03/16 S SELL      1462                1.0000          0                  0                  0                 0
           661,045 05/03/16 B BUY       1564                1.0000          0            661,045            661,045                 0
            95,488 05/03/16 S SELL      2071                1.0000          0             95,488             95,488                 0
           237,710 05/03/16 B BUY       3124                1.0000          0            237,710            237,710                 0
           519,309 05/03/16 S SELL      3385                1.0000          0            519,309            519,309                 0
             5,716 05/03/16 S SELL      4253                1.0000          0              5,716              5,716                 0
                28 05/03/16 S SELL     19844                1.0000          0                 28                 28                 0
        35,117,443 05/04/16 B BUY         71                1.0000          0         35,117,443         35,117,443                 0
         1,247,582 05/04/16 B BUY        176                1.0000          0          1,247,582          1,247,582                 0
             3,666 05/04/16 B BUY        583                1.0000          0              3,666              3,666                 0
             1,742 05/04/16 B BUY       1011                1.0000          0              1,742              1,742                 0
            70,883 05/04/16 S SELL      1567                1.0000          0             70,883             70,883                 0
            55,641 05/04/16 S SELL      1649                1.0000          0             55,641             55,641                 0
           120,341 05/04/16 S SELL      2073                1.0000          0            120,341            120,341                 0
           297,906 05/04/16 S SELL      3133                1.0000          0            297,906            297,906                 0
         2,599,783 05/04/16 S SELL      3391                1.0000          0          2,599,783          2,599,783                 0
            14,316 05/04/16 B BUY       4266                1.0000          0             14,316             14,316                 0
            37,521 05/04/16 S SELL  71141827                1.0000          0             37,521             37,521                 0
        35,403,743 05/05/16 S SELL        72                1.0000          0         35,403,743         35,403,743                 0
         1,247,582 05/05/16 S SELL       178                1.0000          0          1,247,582          1,247,582                 0
           287,145 05/05/16 B BUY       1351                1.0000          0            287,145            287,145                 0
               639 05/05/16 B BUY       1588                1.0000          0                639                639                 0
            14,824 05/05/16 B BUY       2076                1.0000          0             14,824             14,824                 0
            27,836 05/05/16 B BUY       3144                1.0000          0             27,836             27,836                 0
           583,906 05/05/16 S SELL      3397                1.0000          0            583,906            583,906                 0
             2,014 05/05/16 S SELL      4360                1.0000          0              2,014              2,014                 0
            29,995 05/06/16 B BUY        807                1.0000          0             29,995             29,995                 0
            18,851 05/06/16 B BUY       1596                1.0000          0             18,851             18,851                 0
            49,046 05/06/16 S SELL      1659                1.0000          0             49,046             49,046                 0
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            53,127 05/06/16 S SELL      2080                1.0000          0             53,127             53,127                 0
           248,694 05/06/16 B BUY       3155                1.0000          0            248,694            248,694                 0
           413,051 05/06/16 B BUY       3403                1.0000          0            413,051            413,051                 0
            26,967 05/06/16 B BUY       4414                1.0000          0             26,967             26,967                 0
           107,288 05/06/16 S SELL  71141835                1.0000          0            107,288            107,288                 0
            19,375 05/09/16 S SELL       585                1.0000          0             19,375             19,375                 0
           122,468 05/09/16 B BUY        816                1.0000          0            122,468            122,468                 0
            31,224 05/09/16 S SELL      1029                1.0000          0             31,224             31,224                 0
            13,144 05/09/16 S SELL      1463                1.0000          0             13,144             13,144                 0
            30,472 05/09/16 B BUY       1578                1.0000          0             30,472             30,472                 0
            24,827 05/09/16 S SELL      1604                1.0000          0             24,827             24,827                 0
           108,862 05/09/16 B BUY       1660                1.0000          0            108,862            108,862                 0
           137,503 05/09/16 B BUY       2094                1.0000          0            137,503            137,503                 0
           172,286 05/09/16 S SELL      3160                1.0000          0            172,286            172,286                 0
         4,149,684 05/09/16 B BUY       3408                1.0000          0          4,149,684          4,149,684                 0
            56,831 05/09/16 B BUY       4497                1.0000          0             56,831             56,831                 0
               745 05/09/16 B BUY   71141837                1.0000          0                745                745                 0
             5,546 05/10/16 B BUY       1035                1.0000          0              5,546              5,546                 0
            84,526 05/10/16 S SELL      1581                1.0000          0             84,526             84,526                 0
           113,693 05/10/16 S SELL      2096                1.0000          0            113,693            113,693                 0
           287,518 05/10/16 S SELL      3170                1.0000          0            287,518            287,518                 0
           294,475 05/10/16 B BUY       3417                1.0000          0            294,475            294,475                 0
           147,281 05/10/16 B BUY       4539                1.0000          0            147,281            147,281                 0
            19,723 05/10/16 B BUY   71141848                1.0000          0             19,723             19,723                 0
             4,632 05/11/16 B BUY       1040                1.0000          0              4,632              4,632                 0
             3,020 05/11/16 B BUY       1470                1.0000          0              3,020              3,020                 0
           484,908 05/11/16 B BUY       1583                1.0000          0            484,908            484,908                 0
               107 05/11/16 S SELL      1675                1.0000          0                107                107                 0
            24,973 05/11/16 S SELL      2103                1.0000          0             24,973             24,973                 0
           439,247 05/11/16 B BUY       3186                1.0000          0            439,247            439,247                 0
         3,689,540 05/11/16 B BUY       3422                1.0000          0          3,689,540          3,689,540                 0
            15,340 05/11/16 B BUY       4576                1.0000          0             15,340             15,340                 0
            13,268 05/11/16 B BUY      75731                1.0000          0             13,268             13,268                 0
         1,733,494 05/12/16 B BUY       1366                1.0000          0          1,733,494          1,733,494                 0
           331,830 05/12/16 S SELL      1587                1.0000          0            331,830            331,830                 0
           100,642 05/12/16 B BUY       1629                1.0000          0            100,642            100,642                 0
            29,922 05/12/16 S SELL      1676                1.0000          0             29,922             29,922                 0
            39,493 05/12/16 S SELL      2114                1.0000          0             39,493             39,493                 0
            62,736 05/12/16 S SELL      3194                1.0000          0             62,736             62,736                 0
         1,758,575 05/12/16 S SELL      3428                1.0000          0          1,758,575          1,758,575                 0
            17,040 05/12/16 B BUY       4592                1.0000          0             17,040             17,040                 0
            97,476 05/12/16 B BUY      75733                1.0000          0             97,476             97,476                 0
           263,830 05/12/16 S SELL  71141851                1.0000          0            263,830            263,830                 0
             7,549 05/13/16 B BUY       1049                1.0000          0              7,549              7,549                 0
             2,721 05/13/16 B BUY       1475                1.0000          0              2,721              2,721                 0
           230,279 05/13/16 S SELL      1599                1.0000          0            230,279            230,279                 0
            47,219 05/13/16 S SELL      2119                1.0000          0             47,219             47,219                 0
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           235,932 05/13/16 B BUY       3228                1.0000          0            235,932            235,932                 0
           451,635 05/13/16 S SELL      3433                1.0000          0            451,635            451,635                 0
            26,792 05/13/16 S SELL      4618                1.0000          0             26,792             26,792                 0
            27,291 05/13/16 S SELL  71141854                1.0000          0             27,291             27,291                 0
               245 05/16/16 S SELL      1055                1.0000          0                245                245                 0
            31,905 05/16/16 B BUY       1377                1.0000          0             31,905             31,905                 0
           159,515 05/16/16 B BUY       1606                1.0000          0            159,515            159,515                 0
            42,965 05/16/16 S SELL      1632                1.0000          0             42,965             42,965                 0
             9,307 05/16/16 B BUY       1678                1.0000          0              9,307              9,307                 0
           382,234 05/16/16 B BUY       2125                1.0000          0            382,234            382,234                 0
           173,804 05/16/16 S SELL      3235                1.0000          0            173,804            173,804                 0
         1,619,519 05/16/16 S SELL      3438                1.0000          0          1,619,519          1,619,519                 0
            13,127 05/16/16 S SELL      4637                1.0000          0             13,127             13,127                 0
            72,127 05/16/16 S SELL  71141856                1.0000          0             72,127             72,127                 0
            24,039 05/17/16 B BUY       1619                1.0000          0             24,039             24,039                 0
               120 05/17/16 S SELL      1679                1.0000          0                120                120                 0
            27,151 05/17/16 S SELL      2131                1.0000          0             27,151             27,151                 0
           159,814 05/17/16 B BUY       3244                1.0000          0            159,814            159,814                 0
         2,044,461 05/17/16 B BUY       3446                1.0000          0          2,044,461          2,044,461                 0
           122,989 05/17/16 S SELL      4661                1.0000          0            122,989            122,989                 0
         1,100,603 05/17/16 S SELL  71141858                1.0000          0          1,100,603          1,100,603                 0
           407,388 05/18/16 B BUY       1621                1.0000          0            407,388            407,388                 0
             7,570 05/18/16 S SELL      2138                1.0000          0              7,570              7,570                 0
            83,642 05/18/16 B BUY       3248                1.0000          0             83,642             83,642                 0
         2,434,668 05/18/16 S SELL      3453                1.0000          0          2,434,668          2,434,668                 0
            98,628 05/18/16 S SELL      4679                1.0000          0             98,628             98,628                 0
         1,989,657 05/18/16 B BUY   71141865                1.0000          0          1,989,657          1,989,657                 0
             3,264 05/19/16 B BUY       1065                1.0000          0              3,264              3,264                 0
           249,137 05/19/16 B BUY       1623                1.0000          0            249,137            249,137                 0
            27,021 05/19/16 B BUY       1646                1.0000          0             27,021             27,021                 0
            79,247 05/19/16 B BUY       2150                1.0000          0             79,247             79,247                 0
           281,193 05/19/16 S SELL      3251                1.0000          0            281,193            281,193                 0
         1,974,090 05/19/16 S SELL      3458                1.0000          0          1,974,090          1,974,090                 0
            85,686 05/19/16 B BUY       4697                1.0000          0             85,686             85,686                 0
           247,555 05/19/16 B BUY      20499                1.0000          0            247,555            247,555                 0
           104,187 05/20/16 B BUY       1629                1.0000          0            104,187            104,187                 0
           186,831 05/20/16 B BUY       2160                1.0000          0            186,831            186,831                 0
            23,352 05/20/16 B BUY       3254                1.0000          0             23,352             23,352                 0
           216,148 05/20/16 S SELL      3463                1.0000          0            216,148            216,148                 0
           102,139 05/20/16 B BUY       4731                1.0000          0            102,139            102,139                 0
           247,555 05/20/16 S SELL     20545                1.0000          0            247,555            247,555                 0
            48,510 05/20/16 S SELL  71141867                1.0000          0             48,510             48,510                 0
             5,117 05/23/16 B BUY       1068                1.0000          0              5,117              5,117                 0
             1,915 05/23/16 B BUY       1636                1.0000          0              1,915              1,915                 0
           126,817 05/23/16 S SELL      1663                1.0000          0            126,817            126,817                 0
                 0 05/23/16 B BUY       1672                1.0000          0                  0                  0                 0
             9,501 05/23/16 S SELL      1689                1.0000          0              9,501              9,501                 0
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           139,474 05/23/16 B BUY       2179                1.0000          0            139,474            139,474                 0
           130,330 05/23/16 B BUY       3259                1.0000          0            130,330            130,330                 0
         4,067,666 05/23/16 B BUY       3469                1.0000          0          4,067,666          4,067,666                 0
            75,851 05/23/16 S SELL      4777                1.0000          0             75,851             75,851                 0
             1,335 05/23/16 B BUY   71141871                1.0000          0              1,335              1,335                 0
             6,324 05/24/16 B BUY        588                1.0000          0              6,324              6,324                 0
           103,289 05/24/16 S SELL      1642                1.0000          0            103,289            103,289                 0
           177,451 05/24/16 B BUY       2189                1.0000          0            177,451            177,451                 0
           298,439 05/24/16 S SELL      3270                1.0000          0            298,439            298,439                 0
           333,108 05/24/16 S SELL      3476                1.0000          0            333,108            333,108                 0
            11,818 05/24/16 B BUY       4805                1.0000          0             11,818             11,818                 0
            30,357 05/24/16 B BUY   71141881                1.0000          0             30,357             30,357                 0
             3,462 05/25/16 B BUY        592                1.0000          0              3,462              3,462                 0
            64,913 05/25/16 S SELL      1491                1.0000          0             64,913             64,913                 0
            97,456 05/25/16 S SELL      1647                1.0000          0             97,456             97,456                 0
            50,620 05/25/16 S SELL      1692                1.0000          0             50,620             50,620                 0
           145,553 05/25/16 S SELL      2199                1.0000          0            145,553            145,553                 0
            75,388 05/25/16 B BUY       3284                1.0000          0             75,388             75,388                 0
         4,333,295 05/25/16 S SELL      3482                1.0000          0          4,333,295          4,333,295                 0
            22,518 05/25/16 B BUY       4865                1.0000          0             22,518             22,518                 0
            83,692 05/25/16 S SELL     75793                1.0000          0             83,692             83,692                 0
         8,000,000 05/25/16 B BUY   71141883                1.0000          0          8,000,000          8,000,000                 0
           128,571 05/26/16 S SELL      1511                1.0000          0            128,571            128,571                 0
           124,084 05/26/16 B BUY       1649                1.0000          0            124,084            124,084                 0
            32,479 05/26/16 S SELL      1693                1.0000          0             32,479             32,479                 0
           121,486 05/26/16 S SELL      2208                1.0000          0            121,486            121,486                 0
             6,666 05/26/16 B BUY       3287                1.0000          0              6,666              6,666                 0
         2,156,398 05/26/16 B BUY       3487                1.0000          0          2,156,398          2,156,398                 0
           197,330 05/26/16 B BUY       4907                1.0000          0            197,330            197,330                 0
           529,440 05/26/16 B BUY      75803                1.0000          0            529,440            529,440                 0
            17,232 05/26/16 S SELL  71141886                1.0000          0             17,232             17,232                 0
             9,497 05/27/16 B BUY        596                1.0000          0              9,497              9,497                 0
            23,418 05/27/16 S SELL      1527                1.0000          0             23,418             23,418                 0
             9,544 05/27/16 B BUY       1651                1.0000          0              9,544              9,544                 0
            32,479 05/27/16 B BUY       1694                1.0000          0             32,479             32,479                 0
           120,754 05/27/16 S SELL      2215                1.0000          0            120,754            120,754                 0
           317,196 05/27/16 S SELL      3290                1.0000          0            317,196            317,196                 0
         1,339,255 05/27/16 B BUY       3492                1.0000          0          1,339,255          1,339,255                 0
            32,646 05/27/16 S SELL      4942                1.0000          0             32,646             32,646                 0
         8,869,070 05/27/16 S SELL  71141893                1.0000          0          8,869,070          8,869,070                 0
            14,556 05/31/16 B BUY        598                1.0000          0             14,556             14,556                 0
             2,358 05/31/16 B BUY       1081                1.0000          0              2,358              2,358                 0
         8,540,000 05/31/16 S SELL      1378                1.0000          0          8,540,000          8,540,000                 0
            42,508 05/31/16 B BUY       1543                1.0000          0             42,508             42,508                 0
            38,509 05/31/16 B BUY       1656                1.0000          0             38,509             38,509                 0
            37,252 05/31/16 B BUY       1689                1.0000          0             37,252             37,252                 0
           234,587 05/31/16 S SELL      2225                1.0000          0            234,587            234,587                 0
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            60,211 05/31/16 B BUY       3299                1.0000          0             60,211             60,211                 0
           612,992 05/31/16 B BUY       3497                1.0000          0            612,992            612,992                 0
            12,895 05/31/16 B BUY       4980                1.0000          0             12,895             12,895                 0
           194,289 05/31/16 B BUY      75910                1.0000          0            194,289            194,289                 0
         3,714,208 05/31/16 B BUY   71141894                1.0000          0          3,714,208          3,714,208                 0
               407 06/01/16 B BUY         92                1.0000          0                407                407                 0
                14 06/01/16 B BUY        186                1.0000          0                 14                 14                 0
               538 06/01/16 B BUY        600                1.0000          0                538                538                 0
           158,202 06/01/16 B BUY        861                1.0000          0            158,202            158,202                 0
               182 06/01/16 B BUY       1086                1.0000          0                182                182                 0
             3,308 06/01/16 B BUY       1380                1.0000          0              3,308              3,308                 0
            19,645 06/01/16 B BUY       1554                1.0000          0             19,645             19,645                 0
               948 06/01/16 B BUY       1666                1.0000          0                948                948                 0
            31,898 06/01/16 B BUY       1695                1.0000          0             31,898             31,898                 0
               670 06/01/16 B BUY       1696                1.0000          0                670                670                 0
            61,407 06/01/16 S SELL      2234                1.0000          0             61,407             61,407                 0
             6,322 06/01/16 B BUY       3314                1.0000          0              6,322              6,322                 0
           716,542 06/01/16 S SELL      3508                1.0000          0            716,542            716,542                 0
            44,982 06/01/16 S SELL      5000                1.0000          0             44,982             44,982                 0
                 3 06/01/16 B BUY      20949                1.0000          0                  3                  3                 0
           785,686 06/01/16 B BUY      75961                1.0000          0            785,686            785,686                 0
           392,385 06/01/16 S SELL  71141909                1.0000          0            392,385            392,385                 0
             7,714 06/02/16 B BUY        871                1.0000          0              7,714              7,714                 0
             1,033 06/02/16 B BUY       1087                1.0000          0              1,033              1,033                 0
            35,789 06/02/16 B BUY       1561                1.0000          0             35,789             35,789                 0
           102,229 06/02/16 S SELL      1669                1.0000          0            102,229            102,229                 0
            30,475 06/02/16 B BUY       1718                1.0000          0             30,475             30,475                 0
           139,530 06/02/16 S SELL      2238                1.0000          0            139,530            139,530                 0
             6,169 06/02/16 B BUY       3321                1.0000          0              6,169              6,169                 0
        12,600,972 06/02/16 B BUY       3515                1.0000          0         12,600,972         12,600,972                 0
            13,711 06/02/16 S SELL      5020                1.0000          0             13,711             13,711                 0
         1,678,825 06/02/16 S SELL     76035                1.0000          0          1,678,825          1,678,825                 0
        37,162,025 06/03/16 B BUY        120                1.0000          0         37,162,025         37,162,025                 0
            33,469 06/03/16 B BUY        886                1.0000          0             33,469             33,469                 0
            30,038 06/03/16 B BUY       1565                1.0000          0             30,038             30,038                 0
         1,097,752 06/03/16 B BUY       1670                1.0000          0          1,097,752          1,097,752                 0
            13,188 06/03/16 B BUY       1728                1.0000          0             13,188             13,188                 0
            16,167 06/03/16 B BUY       2244                1.0000          0             16,167             16,167                 0
            44,579 06/03/16 S SELL      3333                1.0000          0             44,579             44,579                 0
         1,034,749 06/03/16 B BUY       3520                1.0000          0          1,034,749          1,034,749                 0
            54,808 06/03/16 S SELL      5029                1.0000          0             54,808             54,808                 0
           516,537 06/03/16 B BUY      76046                1.0000          0            516,537            516,537                 0
        36,531,139 06/06/16 S SELL       121                1.0000          0         36,531,139         36,531,139                 0
            87,982 06/06/16 B BUY       1568                1.0000          0             87,982             87,982                 0
            52,560 06/06/16 S SELL      1678                1.0000          0             52,560             52,560                 0
               124 06/06/16 S SELL      1702                1.0000          0                124                124                 0
            38,824 06/06/16 S SELL      2255                1.0000          0             38,824             38,824                 0
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            94,629 06/06/16 S SELL      3337                1.0000          0             94,629             94,629                 0
         1,654,456 06/06/16 B BUY       3525                1.0000          0          1,654,456          1,654,456                 0
            25,989 06/06/16 S SELL      5056                1.0000          0             25,989             25,989                 0
            29,627 06/06/16 B BUY   71141925                1.0000          0             29,627             29,627                 0
             9,754 06/07/16 B BUY       1576                1.0000          0              9,754              9,754                 0
            21,743 06/07/16 S SELL      1680                1.0000          0             21,743             21,743                 0
            77,421 06/07/16 S SELL      1737                1.0000          0             77,421             77,421                 0
           109,503 06/07/16 B BUY       2263                1.0000          0            109,503            109,503                 0
           351,730 06/07/16 S SELL      3340                1.0000          0            351,730            351,730                 0
           853,611 06/07/16 B BUY       3530                1.0000          0            853,611            853,611                 0
            39,510 06/07/16 S SELL      5074                1.0000          0             39,510             39,510                 0
             9,464 06/07/16 B BUY   71141934                1.0000          0              9,464              9,464                 0
             2,478 06/08/16 B BUY       1092                1.0000          0              2,478              2,478                 0
             1,161 06/08/16 S SELL      1584                1.0000          0              1,161              1,161                 0
           542,317 06/08/16 S SELL      1685                1.0000          0            542,317            542,317                 0
                79 06/08/16 B BUY       1704                1.0000          0                 79                 79                 0
           230,186 06/08/16 B BUY       1746                1.0000          0            230,186            230,186                 0
            57,500 06/08/16 B BUY       2268                1.0000          0             57,500             57,500                 0
            67,132 06/08/16 B BUY       3345                1.0000          0             67,132             67,132                 0
         1,634,738 06/08/16 B BUY       3536                1.0000          0          1,634,738          1,634,738                 0
             6,796 06/08/16 S SELL      5087                1.0000          0              6,796              6,796                 0
           356,046 06/09/16 B BUY       1381                1.0000          0            356,046            356,046                 0
            67,036 06/09/16 B BUY       1687                1.0000          0             67,036             67,036                 0
               110 06/09/16 S SELL      1706                1.0000          0                110                110                 0
            59,146 06/09/16 S SELL      2276                1.0000          0             59,146             59,146                 0
            42,350 06/09/16 S SELL      3359                1.0000          0             42,350             42,350                 0
         1,205,391 06/09/16 B BUY       3541                1.0000          0          1,205,391          1,205,391                 0
             4,039 06/09/16 S SELL  71141936                1.0000          0              4,039              4,039                 0
             7,856 06/10/16 B BUY        606                1.0000          0              7,856              7,856                 0
            80,926 06/10/16 S SELL       898                1.0000          0             80,926             80,926                 0
           110,731 06/10/16 B BUY       1588                1.0000          0            110,731            110,731                 0
            62,652 06/10/16 B BUY       1691                1.0000          0             62,652             62,652                 0
            69,880 06/10/16 S SELL      2283                1.0000          0             69,880             69,880                 0
           591,367 06/10/16 B BUY       3370                1.0000          0            591,367            591,367                 0
           960,230 06/10/16 S SELL      3548                1.0000          0            960,230            960,230                 0
             6,928 06/10/16 S SELL      5118                1.0000          0              6,928              6,928                 0
           224,242 06/13/16 S SELL       607                1.0000          0            224,242            224,242                 0
             2,538 06/13/16 S SELL      1112                1.0000          0              2,538              2,538                 0
             1,989 06/13/16 B BUY       1382                1.0000          0              1,989              1,989                 0
             4,911 06/13/16 B BUY       1602                1.0000          0              4,911              4,911                 0
            25,932 06/13/16 B BUY       1697                1.0000          0             25,932             25,932                 0
            21,438 06/13/16 S SELL      1763                1.0000          0             21,438             21,438                 0
           248,900 06/13/16 B BUY       2290                1.0000          0            248,900            248,900                 0
           289,447 06/13/16 B BUY       3382                1.0000          0            289,447            289,447                 0
         3,999,338 06/13/16 S SELL      3556                1.0000          0          3,999,338          3,999,338                 0
           271,769 06/13/16 S SELL      5147                1.0000          0            271,769            271,769                 0
            22,357 06/13/16 S SELL  71141938                1.0000          0             22,357             22,357                 0
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             6,072 06/14/16 B BUY        609                1.0000          0              6,072              6,072                 0
            42,984 06/14/16 S SELL       905                1.0000          0             42,984             42,984                 0
             2,094 06/14/16 S SELL      1117                1.0000          0              2,094              2,094                 0
            83,708 06/14/16 B BUY       1610                1.0000          0             83,708             83,708                 0
           765,173 06/14/16 S SELL      1700                1.0000          0            765,173            765,173                 0
            71,853 06/14/16 S SELL      2295                1.0000          0             71,853             71,853                 0
             6,585 06/14/16 S SELL      3388                1.0000          0              6,585              6,585                 0
         3,093,952 06/14/16 S SELL      3565                1.0000          0          3,093,952          3,093,952                 0
            45,723 06/14/16 S SELL      5155                1.0000          0             45,723             45,723                 0
            36,513 06/14/16 B BUY      76075                1.0000          0             36,513             36,513                 0
           270,845 06/14/16 S SELL  71141942                1.0000          0            270,845            270,845                 0
            14,586 06/15/16 B BUY        614                1.0000          0             14,586             14,586                 0
            26,842 06/15/16 B BUY        908                1.0000          0             26,842             26,842                 0
             2,189 06/15/16 S SELL      1122                1.0000          0              2,189              2,189                 0
            36,513 06/15/16 B BUY       1393                1.0000          0             36,513             36,513                 0
           343,286 06/15/16 S SELL      1620                1.0000          0            343,286            343,286                 0
           333,966 06/15/16 B BUY       1702                1.0000          0            333,966            333,966                 0
         1,499,915 06/15/16 B BUY       1718                1.0000          0          1,499,915          1,499,915                 0
            41,651 06/15/16 B BUY       2298                1.0000          0             41,651             41,651                 0
           245,310 06/15/16 B BUY       3412                1.0000          0            245,310            245,310                 0
         3,373,455 06/15/16 S SELL      3572                1.0000          0          3,373,455          3,373,455                 0
            14,070 06/15/16 S SELL      5163                1.0000          0             14,070             14,070                 0
            15,438 06/15/16 S SELL     76079                1.0000          0             15,438             15,438                 0
            60,357 06/15/16 S SELL  71141943                1.0000          0             60,357             60,357                 0
             2,246 06/16/16 S SELL      1127                1.0000          0              2,246              2,246                 0
            21,074 06/16/16 B BUY       1395                1.0000          0             21,074             21,074                 0
            31,018 06/16/16 B BUY       1631                1.0000          0             31,018             31,018                 0
           111,202 06/16/16 B BUY       1703                1.0000          0            111,202            111,202                 0
           378,527 06/16/16 S SELL      1727                1.0000          0            378,527            378,527                 0
           137,557 06/16/16 S SELL      2305                1.0000          0            137,557            137,557                 0
           525,000 06/16/16 S SELL      3418                1.0000          0            525,000            525,000                 0
         2,198,618 06/16/16 B BUY       3577                1.0000          0          2,198,618          2,198,618                 0
            22,457 06/16/16 S SELL      5177                1.0000          0             22,457             22,457                 0
             4,175 06/16/16 S SELL     76081                1.0000          0              4,175              4,175                 0
           701,671 06/16/16 S SELL  71141952                1.0000          0            701,671            701,671                 0
           153,811 06/17/16 B BUY        122                1.0000          0            153,811            153,811                 0
               927 06/17/16 B BUY        616                1.0000          0                927                927                 0
           111,008 06/17/16 S SELL       914                1.0000          0            111,008            111,008                 0
               580 06/17/16 S SELL      1133                1.0000          0                580                580                 0
               755 06/17/16 B BUY       1396                1.0000          0                755                755                 0
             2,288 06/17/16 B BUY       1635                1.0000          0              2,288              2,288                 0
           173,790 06/17/16 B BUY       1704                1.0000          0            173,790            173,790                 0
            97,601 06/17/16 S SELL      1742                1.0000          0             97,601             97,601                 0
            24,443 06/17/16 B BUY       1783                1.0000          0             24,443             24,443                 0
            44,901 06/17/16 B BUY       2314                1.0000          0             44,901             44,901                 0
         1,089,953 06/17/16 S SELL      3423                1.0000          0          1,089,953          1,089,953                 0
         1,144,211 06/17/16 B BUY       3582                1.0000          0          1,144,211          1,144,211                 0
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             5,368 06/17/16 B BUY       5196                1.0000          0              5,368              5,368                 0
             5,524 06/17/16 B BUY      76084                1.0000          0              5,524              5,524                 0
             2,199 06/20/16 B BUY        618                1.0000          0              2,199              2,199                 0
               810 06/20/16 S SELL      1139                1.0000          0                810                810                 0
            77,731 06/20/16 B BUY       1640                1.0000          0             77,731             77,731                 0
           509,696 06/20/16 S SELL      1751                1.0000          0            509,696            509,696                 0
            27,139 06/20/16 B BUY       2324                1.0000          0             27,139             27,139                 0
           133,280 06/20/16 S SELL      3428                1.0000          0            133,280            133,280                 0
        10,793,584 06/20/16 B BUY       3588                1.0000          0         10,793,584         10,793,584                 0
            27,898 06/20/16 S SELL      5213                1.0000          0             27,898             27,898                 0
            70,551 06/20/16 B BUY      76089                1.0000          0             70,551             70,551                 0
            92,731 06/20/16 B BUY   71141972                1.0000          0             92,731             92,731                 0
           785,105 06/21/16 S SELL       124                1.0000          0            785,105            785,105                 0
             1,270 06/21/16 B BUY        622                1.0000          0              1,270              1,270                 0
             2,723 06/21/16 S SELL      1144                1.0000          0              2,723              2,723                 0
           195,209 06/21/16 S SELL      1752                1.0000          0            195,209            195,209                 0
            48,707 06/21/16 S SELL      1794                1.0000          0             48,707             48,707                 0
           138,958 06/21/16 S SELL      2330                1.0000          0            138,958            138,958                 0
             7,125 06/21/16 S SELL      3438                1.0000          0              7,125              7,125                 0
         3,762,274 06/21/16 B BUY       3595                1.0000          0          3,762,274          3,762,274                 0
            66,705 06/21/16 B BUY       5240                1.0000          0             66,705             66,705                 0
            11,189 06/21/16 B BUY      76094                1.0000          0             11,189             11,189                 0
             4,257 06/21/16 B BUY   71141975                1.0000          0              4,257              4,257                 0
             7,039 06/22/16 B BUY        626                1.0000          0              7,039              7,039                 0
            18,666 06/22/16 S SELL      1151                1.0000          0             18,666             18,666                 0
            32,738 06/22/16 B BUY       1753                1.0000          0             32,738             32,738                 0
             9,652 06/22/16 B BUY       1806                1.0000          0              9,652              9,652                 0
            90,461 06/22/16 B BUY       2334                1.0000          0             90,461             90,461                 0
           228,387 06/22/16 S SELL      3442                1.0000          0            228,387            228,387                 0
           925,665 06/22/16 B BUY       3599                1.0000          0            925,665            925,665                 0
            14,905 06/22/16 B BUY       5246                1.0000          0             14,905             14,905                 0
            98,856 06/22/16 S SELL     76104                1.0000          0             98,856             98,856                 0
           540,733 06/23/16 S SELL       627                1.0000          0            540,733            540,733                 0
            12,880 06/23/16 B BUY        924                1.0000          0             12,880             12,880                 0
             4,992 06/23/16 S SELL      1156                1.0000          0              4,992              4,992                 0
             6,800 06/23/16 B BUY       1705                1.0000          0              6,800              6,800                 0
            27,557 06/23/16 B BUY       1758                1.0000          0             27,557             27,557                 0
             7,027 06/23/16 B BUY       1816                1.0000          0              7,027              7,027                 0
           252,280 06/23/16 S SELL      2338                1.0000          0            252,280            252,280                 0
           929,132 06/23/16 B BUY       3454                1.0000          0            929,132            929,132                 0
           342,544 06/23/16 S SELL      3605                1.0000          0            342,544            342,544                 0
            58,515 06/23/16 S SELL     76119                1.0000          0             58,515             58,515                 0
             2,079 06/23/16 S SELL  71141978                1.0000          0              2,079              2,079                 0
            59,692 06/24/16 B BUY        628                1.0000          0             59,692             59,692                 0
            11,717 06/24/16 B BUY       1162                1.0000          0             11,717             11,717                 0
           146,680 06/24/16 B BUY       1668                1.0000          0            146,680            146,680                 0
           130,129 06/24/16 S SELL      1763                1.0000          0            130,129            130,129                 0
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           236,856 06/24/16 B BUY       1833                1.0000          0            236,856            236,856                 0
            13,746 06/24/16 S SELL      2349                1.0000          0             13,746             13,746                 0
           196,266 06/24/16 B BUY       3460                1.0000          0            196,266            196,266                 0
         4,027,825 06/24/16 B BUY       3610                1.0000          0          4,027,825          4,027,825                 0
            84,310 06/24/16 B BUY       5273                1.0000          0             84,310             84,310                 0
            10,030 06/24/16 B BUY      76130                1.0000          0             10,030             10,030                 0
            66,188 06/27/16 B BUY        937                1.0000          0             66,188             66,188                 0
             8,773 06/27/16 S SELL      1170                1.0000          0              8,773              8,773                 0
           157,129 06/27/16 B BUY       1398                1.0000          0            157,129            157,129                 0
           108,355 06/27/16 S SELL      1686                1.0000          0            108,355            108,355                 0
            78,167 06/27/16 S SELL      1775                1.0000          0             78,167             78,167                 0
            71,606 06/27/16 S SELL      1861                1.0000          0             71,606             71,606                 0
            98,514 06/27/16 S SELL      2382                1.0000          0             98,514             98,514                 0
         1,061,153 06/27/16 S SELL      3467                1.0000          0          1,061,153          1,061,153                 0
        14,209,546 06/27/16 S SELL      3615                1.0000          0         14,209,546         14,209,546                 0
           103,540 06/27/16 B BUY       5289                1.0000          0            103,540            103,540                 0
           140,089 06/27/16 S SELL     76152                1.0000          0            140,089            140,089                 0
            53,987 06/28/16 B BUY        943                1.0000          0             53,987             53,987                 0
             3,488 06/28/16 S SELL      1176                1.0000          0              3,488              3,488                 0
            41,734 06/28/16 S SELL      1690                1.0000          0             41,734             41,734                 0
            30,299 06/28/16 S SELL      1782                1.0000          0             30,299             30,299                 0
            53,471 06/28/16 S SELL      1873                1.0000          0             53,471             53,471                 0
           148,138 06/28/16 S SELL      2398                1.0000          0            148,138            148,138                 0
           528,858 06/28/16 B BUY       3475                1.0000          0            528,858            528,858                 0
        16,065,232 06/28/16 S SELL      3622                1.0000          0         16,065,232         16,065,232                 0
            45,874 06/28/16 B BUY       5322                1.0000          0             45,874             45,874                 0
           160,322 06/28/16 B BUY      76171                1.0000          0            160,322            160,322                 0
        13,960,735 06/28/16 B BUY   71141981                1.0000          0         13,960,735         13,960,735                 0
             2,693 06/29/16 B BUY        630                1.0000          0              2,693              2,693                 0
            15,883 06/29/16 B BUY        946                1.0000          0             15,883             15,883                 0
            75,084 06/29/16 B BUY       1037                1.0000          0             75,084             75,084                 0
             7,411 06/29/16 S SELL      1182                1.0000          0              7,411              7,411                 0
             4,959 06/29/16 S SELL      1697                1.0000          0              4,959              4,959                 0
           334,597 06/29/16 S SELL      1719                1.0000          0            334,597            334,597                 0
           111,102 06/29/16 S SELL      1783                1.0000          0            111,102            111,102                 0
           100,223 06/29/16 S SELL      1889                1.0000          0            100,223            100,223                 0
            80,670 06/29/16 S SELL      2419                1.0000          0             80,670             80,670                 0
            46,276 06/29/16 S SELL      3478                1.0000          0             46,276             46,276                 0
         5,511,646 06/29/16 B BUY       3628                1.0000          0          5,511,646          5,511,646                 0
             4,996 06/29/16 B BUY       5355                1.0000          0              4,996              4,996                 0
         8,322,603 06/29/16 S SELL  71141984                1.0000          0          8,322,603          8,322,603                 0
             5,765 06/30/16 B BUY        633                1.0000          0              5,765              5,765                 0
            75,084 06/30/16 S SELL      1038                1.0000          0             75,084             75,084                 0
             2,267 06/30/16 S SELL      1191                1.0000          0              2,267              2,267                 0
         1,296,246 06/30/16 B BUY       1399                1.0000          0          1,296,246          1,296,246                 0
             1,212 06/30/16 B BUY       1706                1.0000          0              1,212              1,212                 0
           181,639 06/30/16 S SELL      1728                1.0000          0            181,639            181,639                 0
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           323,639 06/30/16 B BUY       1786                1.0000          0            323,639            323,639                 0
           230,368 06/30/16 S SELL      1919                1.0000          0            230,368            230,368                 0
            81,807 06/30/16 B BUY       2428                1.0000          0             81,807             81,807                 0
           638,250 06/30/16 B BUY       3538                1.0000          0            638,250            638,250                 0
         4,122,533 06/30/16 B BUY       3633                1.0000          0          4,122,533          4,122,533                 0
            27,131 06/30/16 S SELL      5394                1.0000          0             27,131             27,131                 0
         4,095,818 06/30/16 S SELL  71141989                1.0000          0          4,095,818          4,095,818                 0
  -----------------                                               ------------ ------------------ ------------------  ----------------
      1038,159,548           1,303  TOTAL BUYS                              0      1,038,159,548      1,038,159,548                 0
      1023,620,735           1,207  TOTAL SELLS                             0      1,023,620,735      1,023,620,735                 0
  -----------------                                               ------------ ------------------ ------------------  ----------------
      2061,780,283                  SECURITY TOTAL                          0      2,061,780,283      2,061,780,283                 0
  JPY COLL  JPY CASH COLLATERAL
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
        20,683,080 07/01/15 B BUY      11719 JPY            1.0000          0            168,230            168,230                 0
         4,620,000 07/01/15 B BUY      11721 JPY            1.0000          0             37,578             37,578                 0
         9,240,000 07/02/15 B BUY      11769 JPY            1.0000          0             75,082             75,082                 0
        14,880,000 07/02/15 B BUY      11771 JPY            1.0000          0            120,912            120,912                 0
         6,300,000 07/03/15 S SELL     11804 JPY            1.0000          0             51,954             51,334              (620)
         1,860,000 07/03/15 B BUY      11806 JPY            1.0000          0             15,156             15,156                 0
        47,430,000 07/06/15 S SELL     11844 JPY            1.0000          0            391,122            386,694            (4,427)
         5,250,000 07/06/15 S SELL     11846 JPY            1.0000          0             43,293             42,803              (490)
         1,050,000 07/07/15 S SELL     11879 JPY            1.0000          0              8,659              8,592               (66)
        27,900,000 07/07/15 B BUY      11881 JPY            1.0000          0            228,305            228,305                 0
       124,620,000 07/08/15 S SELL     11908 JPY            1.0000          0          1,027,211          1,029,449             2,239
         9,240,000 07/08/15 S SELL     11910 JPY            1.0000          0             76,163             76,329               166
        50,137,088 07/09/15 S SELL      7598 JPY            1.0000          0            490,585            413,246           (77,339)
        15,810,000 07/09/15 B BUY      11948 JPY            1.0000          0            130,311            130,311                 0
         4,200,000 07/09/15 B BUY      11950 JPY            1.0000          0             34,618             34,618                 0
  BROKER 0800102   MEMO
       383,662,642 07/09/15 S SELL     11970 JPY            1.0000          0          3,162,425          3,162,272              (153)
       146,737,478 07/09/15 O SHORT    11972 JPY            1.0000          0          1,209,458          1,209,458                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,680,000 07/10/15 O SHORT    12013 JPY            1.0000          0             13,694             13,694                 0
        16,011,189 07/10/15 O COVER    12015 JPY            1.0000          0            131,953            130,506             1,446
         2,100,000 07/13/15 O COVER    12059 JPY            1.0000          0             17,307             17,010               296
        73,200,000 07/13/15 O COVER    12061 JPY            1.0000          0            603,262            592,929            10,334
         3,150,000 07/14/15 O COVER    12102 JPY            1.0000          0             25,960             25,522               438
        53,956,289 07/14/15 O COVER    12104 JPY            1.0000          0            444,669            437,159             7,511
        32,968,711 07/14/15 B BUY      12106 JPY            1.0000          0            267,115            267,115                 0
           840,000 07/15/15 S SELL     12134 JPY            1.0000          0              6,806              6,778               (28)
        12,200,000 07/15/15 B BUY      12136 JPY            1.0000          0             98,439             98,439                 0
         2,100,000 07/16/15 S SELL     12175 JPY            1.0000          0             16,995             16,929               (66)
        33,550,000 07/16/15 B BUY      12177 JPY            1.0000          0            270,466            270,466                 0
        18,300,000 07/17/15 B BUY      12209 JPY            1.0000          0            147,622            147,622                 0
         4,200,000 07/17/15 S SELL     12211 JPY            1.0000          0             33,922             33,881               (41)
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         1,470,000 07/21/15 S SELL     12280 JPY            1.0000          0             11,873             11,871                (2)
        27,360,000 07/21/15 B BUY      12282 JPY            1.0000          0            220,948            220,948                 0
         6,793,944 07/21/15 B BUY      12284 JPY            1.0000          0             54,865             54,865                 0
        52,440,000 07/22/15 S SELL     12311 JPY            1.0000          0            423,524            422,750              (775)
         2,520,000 07/22/15 S SELL     12313 JPY            1.0000          0             20,352             20,315               (37)
         1,260,000 07/23/15 B BUY      12353 JPY            1.0000          0             10,158             10,158                 0
        25,080,000 07/23/15 B BUY      12355 JPY            1.0000          0            202,201            202,201                 0
           840,000 07/24/15 S SELL     12381 JPY            1.0000          0              6,781              6,790                10
        23,940,000 07/24/15 S SELL     12383 JPY            1.0000          0            193,253            193,525               272
           420,000 07/27/15 B BUY      12424 JPY            1.0000          0              3,411              3,411                 0
        30,780,000 07/27/15 S SELL     12426 JPY            1.0000          0            248,478            250,000             1,522
         1,680,000 07/28/15 S SELL     12458 JPY            1.0000          0             13,562             13,592                30
        21,660,000 07/28/15 S SELL     12460 JPY            1.0000          0            174,855            175,236               381
           840,000 07/29/15 S SELL     12495 JPY            1.0000          0              6,781              6,784                 3
        10,260,000 07/29/15 B BUY      12497 JPY            1.0000          0             82,862             82,862                 0
         2,100,000 07/30/15 B BUY      12530 JPY            1.0000          0             16,890             16,890                 0
        41,040,000 07/30/15 B BUY      12532 JPY            1.0000          0            330,076            330,076                 0
         1,260,000 07/31/15 S SELL     12566 JPY            1.0000          0             10,148             10,170                22
        18,240,000 07/31/15 B BUY      12568 JPY            1.0000          0            147,221            147,221                 0
           210,000 08/03/15 B BUY      12603 JPY            1.0000          0              1,694              1,694                 0
         4,560,000 08/03/15 S SELL     12605 JPY            1.0000          0             36,744             36,788                43
  BROKER 0800102   MEMO
            63,727 08/03/15 S SELL     12627 JPY            1.0000          0                514                514                 1
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         5,250,000 08/04/15 S SELL     12661 JPY            1.0000          0             42,304             42,363                58
         6,840,000 08/04/15 S SELL     12663 JPY            1.0000          0             55,116             55,192                76
        25,080,000 08/05/15 B BUY      12697 JPY            1.0000          0            200,648            200,648                 0
         2,310,000 08/05/15 B BUY      12699 JPY            1.0000          0             18,481             18,481                 0
        18,240,000 08/06/15 B BUY      12725 JPY            1.0000          0            146,253            146,253                 0
         5,040,000 08/06/15 B BUY      12727 JPY            1.0000          0             40,412             40,412                 0
  BROKER 0800102   MEMO
           296,812 08/06/15 S SELL     12748 JPY            1.0000          0              2,385              2,380                (6)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,260,000 08/07/15 S SELL     12778 JPY            1.0000          0             10,127             10,136                10
         7,980,000 08/07/15 B BUY      12780 JPY            1.0000          0             64,197             64,197                 0
        34,200,000 08/10/15 B BUY      12807 JPY            1.0000          0            274,644            274,644                 0
         2,520,000 08/10/15 S SELL     12809 JPY            1.0000          0             20,251             20,237               (14)
        15,960,000 08/11/15 S SELL     12843 JPY            1.0000          0            128,254            127,839              (416)
         1,470,000 08/11/15 S SELL     12845 JPY            1.0000          0             11,813             11,775               (38)
        53,580,000 08/12/15 S SELL     12868 JPY            1.0000          0            430,567            432,533             1,966
         6,510,000 08/12/15 S SELL     12870 JPY            1.0000          0             52,314             52,553               239
        25,080,000 08/13/15 B BUY      12901 JPY            1.0000          0            201,535            201,535                 0
         3,780,000 08/13/15 B BUY      12903 JPY            1.0000          0             30,375             30,375                 0
           420,000 08/14/15 S SELL     12934 JPY            1.0000          0              3,375              3,379                 4
        20,520,000 08/14/15 S SELL     12936 JPY            1.0000          0            164,896            165,091               195
         2,520,000 08/17/15 B BUY      12965 JPY            1.0000          0             20,261             20,261                 0
        27,360,000 08/17/15 B BUY      12967 JPY            1.0000          0            219,980            219,980                 0
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         5,700,000 08/18/15 S SELL     13020 JPY            1.0000          0             45,811             45,814                 4
         4,620,000 08/18/15 S SELL     13022 JPY            1.0000          0             37,131             37,134                 3
        57,000,000 08/19/15 S SELL     13065 JPY            1.0000          0            458,108            458,679               570
        50,232,116 08/20/15 S SELL     13098 JPY            1.0000          0            403,715            406,327             2,612
         4,487,884 08/20/15 O SHORT    13100 JPY            1.0000          0             36,302             36,302                 0
         2,730,000 08/20/15 O SHORT    13102 JPY            1.0000          0             22,083             22,083                 0
       120,840,000 08/21/15 O SHORT    13147 JPY            1.0000          0            987,053            987,053                 0
           210,000 08/21/15 O COVER    13149 JPY            1.0000          0              1,714              1,715                (1)
           630,000 08/24/15 O SHORT    13182 JPY            1.0000          0              5,306              5,306                 0
        40,968,721 08/24/15 O SHORT    13184 JPY            1.0000          0            345,029            345,029                 0
       141,550,000 08/24/15 O SHORT    13186 JPY            1.0000          0          1,192,100          1,192,100                 0
  BROKER 0800102   MEMO
        43,077,000 08/24/15 O SHORT    13302 JPY            1.0000          0            362,784            362,784                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         3,150,000 08/25/15 O COVER    13232 JPY            1.0000          0             26,235             26,271               (36)
        81,205,000 08/25/15 O SHORT    13234 JPY            1.0000          0            677,244            677,244                 0
           630,000 08/26/15 O SHORT    13277 JPY            1.0000          0              5,286              5,286                 0
       114,254,904 08/26/15 O COVER    13279 JPY            1.0000          0            951,838            958,715            (6,877)
        33,794,454 08/27/15 O COVER    13325 JPY            1.0000          0            281,536            279,999             1,537
         2,730,000 08/27/15 O COVER    13327 JPY            1.0000          0             22,743             22,619               124
       152,880,000 08/28/15 O COVER    13373 JPY            1.0000          0          1,273,618          1,263,419            10,199
         1,050,000 08/28/15 O SHORT    13375 JPY            1.0000          0              8,677              8,677                 0
        58,800,000 08/31/15 O SHORT    13405 JPY            1.0000          0            485,209            485,209                 0
         1,470,000 08/31/15 O SHORT    13407 JPY            1.0000          0             12,130             12,130                 0
         2,100,000 09/01/15 O SHORT    13440 JPY            1.0000          0             17,518             17,518                 0
       185,220,000 09/01/15 O SHORT    13442 JPY            1.0000          0          1,545,109          1,545,109                 0
  BROKER 0800102   MEMO
            94,580 09/01/15 O SHORT    13463 JPY            1.0000          0                789                789                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         1,890,000 09/02/15 O COVER    13495 JPY            1.0000          0             15,732             15,728                 3
         4,410,000 09/02/15 O COVER    13497 JPY            1.0000          0             36,707             36,700                 8
         1,470,000 09/03/15 O COVER    13534 JPY            1.0000          0             12,236             12,222                14
        16,170,000 09/03/15 O COVER    13536 JPY            1.0000          0            134,593            134,442               151
         1,484,280 09/03/15 O SHORT    13582 JPY            1.0000          0             12,341             12,341                 0
        97,851,920 09/04/15 O SHORT    13592 JPY            1.0000          0            821,009            821,009                 0
        14,699,520 09/04/15 O SHORT    13594 JPY            1.0000          0            123,334            123,334                 0
         1,575,280 09/04/15 O COVER    13596 JPY            1.0000          0             13,137             13,217               (80)
       466,354,267 09/04/15 O COVER    13598 JPY            1.0000          0          3,889,216          3,912,860           (23,645)
      2632,601,453 09/04/15 B BUY      13600 JPY            1.0000          0         22,088,362         22,088,362                 0
           130,680 09/04/15 S SELL     13602 JPY            1.0000          0              1,096              1,096                 0
  BROKER 0800102   MEMO
      2632,470,773 09/04/15 S SELL     13624 JPY            1.0000          0         22,087,266         22,087,266                 0
       471,119,227 09/04/15 O SHORT    13626 JPY            1.0000          0          3,952,840          3,952,840                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
        20,580,000 09/07/15 O COVER    13652 JPY            1.0000          0            172,673            172,441               232
           630,000 09/07/15 O SHORT    13654 JPY            1.0000          0              5,279              5,279                 0
         2,310,000 09/08/15 O SHORT    13681 JPY            1.0000          0             19,290             19,290                 0
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        98,490,000 09/08/15 O SHORT    13683 JPY            1.0000          0            822,463            822,463                 0
       241,080,000 09/09/15 O COVER    13720 JPY            1.0000          0          2,020,992          1,992,973            28,019
           840,000 09/09/15 O COVER    13722 JPY            1.0000          0              7,042              6,944                98
  BROKER 0800102   MEMO
       106,021,893 09/09/15 O COVER    13742 JPY            1.0000          0            888,790            876,468            12,322
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         3,780,000 09/10/15 O SHORT    13774 JPY            1.0000          0             31,288             31,288                 0
        76,440,000 09/10/15 O SHORT    13776 JPY            1.0000          0            632,703            632,703                 0
         1,050,000 09/11/15 O SHORT    13840 JPY            1.0000          0              8,707              8,707                 0
        24,990,000 09/11/15 O COVER    13842 JPY            1.0000          0            208,740            207,223             1,518
        54,390,000 09/14/15 O SHORT    13910 JPY            1.0000          0            453,005            453,005                 0
         1,890,000 09/14/15 O COVER    13912 JPY            1.0000          0             15,779             15,741                38
         2,940,000 09/15/15 O SHORT    13944 JPY            1.0000          0             24,458             24,458                 0
         2,940,000 09/15/15 O COVER    13946 JPY            1.0000          0             24,545             24,458                86
        48,510,000 09/16/15 O COVER    13983 JPY            1.0000          0            404,986            402,456             2,530
           840,000 09/16/15 O SHORT    13985 JPY            1.0000          0              6,969              6,969                 0
        45,570,000 09/17/15 O COVER    14022 JPY            1.0000          0            380,434            376,907             3,526
         1,260,000 09/17/15 O SHORT    14024 JPY            1.0000          0             10,421             10,421                 0
        86,730,000 09/18/15 O SHORT    14061 JPY            1.0000          0            723,021            723,021                 0
         5,670,000 09/18/15 O SHORT    14063 JPY            1.0000          0             47,268             47,268                 0
         1,260,000 09/24/15 O SHORT    14198 JPY            1.0000          0             10,561             10,561                 0
       101,430,000 09/24/15 O SHORT    14200 JPY            1.0000          0            850,174            850,174                 0
           420,000 09/25/15 O SHORT    14249 JPY            1.0000          0              3,476              3,476                 0
        77,910,000 09/25/15 O COVER    14251 JPY            1.0000          0            650,834            644,870             5,964
           768,384 09/28/15 O COVER    14293 JPY            1.0000          0              6,419              6,409                10
            46,600 09/28/15 O COVER    14295 JPY            1.0000          0                389                389                 1
         1,470,000 09/28/15 O SHORT    14297 JPY            1.0000          0             12,261             12,261                 0
       191,100,000 09/29/15 O SHORT    14333 JPY            1.0000          0          1,593,496          1,593,496                 0
        98,490,000 09/30/15 O COVER    14362 JPY            1.0000          0            822,212            822,360              (148)
        79,380,000 10/01/15 O COVER    14406 JPY            1.0000          0            662,679            663,463              (784)
  BROKER 0800102   MEMO
           353,589 10/01/15 O SHORT    14419 JPY            1.0000          0              2,955              2,955                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         8,820,000 10/02/15 O COVER    14457 JPY            1.0000          0             73,631             73,978              (347)
        79,380,000 10/05/15 O COVER    14486 JPY            1.0000          0            662,679            659,933             2,747
        26,460,000 10/06/15 O COVER    14521 JPY            1.0000          0            220,893            220,161               733
        58,800,000 10/07/15 O COVER    14556 JPY            1.0000          0            490,874            490,102               772
  BROKER 0800102   MEMO
       179,205,939 10/07/15 O COVER    14579 JPY            1.0000          0          1,496,046          1,493,694             2,352
        56,251,001 10/07/15 B BUY      14581 JPY            1.0000          0            468,856            468,856                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
        39,690,000 10/08/15 S SELL     14617 JPY            1.0000          0            330,819            331,136               317
        89,670,000 10/09/15 B BUY      14658 JPY            1.0000          0            745,294            745,294                 0
        33,810,000 10/13/15 S SELL     14737 JPY            1.0000          0            281,136            282,067               931
        72,421,001 10/14/15 S SELL     14787 JPY            1.0000          0            602,194            607,279             5,084
         9,898,999 10/14/15 O SHORT    14789 JPY            1.0000          0             83,007             83,007                 0
         9,898,999 10/15/15 O COVER    14838 JPY            1.0000          0             83,007             83,525              (518)
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        35,671,001 10/15/15 B BUY      14840 JPY            1.0000          0            300,983            300,983                 0
        35,280,000 10/16/15 B BUY      14884 JPY            1.0000          0            295,986            295,986                 0
  BROKER 0800102   MEMO
        26,460,000 10/19/15 S SELL     14922 JPY            1.0000          0            222,630            221,469            (1,161)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
        13,230,000 10/20/15 B BUY      14948 JPY            1.0000          0            110,328            110,328                 0
        77,910,000 10/21/15 B BUY      14991 JPY            1.0000          0            649,494            649,494                 0
        17,640,000 10/22/15 S SELL     15019 JPY            1.0000          0            147,508            146,554              (953)
        80,850,000 10/23/15 B BUY      15062 JPY            1.0000          0            667,437            667,437                 0
        39,690,000 10/26/15 B BUY      15091 JPY            1.0000          0            328,247            328,247                 0
        36,750,000 10/27/15 S SELL     15129 JPY            1.0000          0            305,415            305,461                46
         5,450,000 10/28/15 B BUY      15162 JPY            1.0000          0             45,209             45,209                 0
           524,796 10/28/15 S SELL     15164 JPY            1.0000          0              4,361              4,353                (8)
         4,360,000 10/29/15 S SELL     15197 JPY            1.0000          0             36,232             35,991              (241)
        23,980,000 10/30/15 B BUY      15231 JPY            1.0000          0            198,716            198,716                 0
        59,950,000 11/02/15 S SELL     15262 JPY            1.0000          0            498,048            496,871            (1,176)
  BROKER 0800102   MEMO
            88,993 11/02/15 S SELL     15275 JPY            1.0000          0                739                738                (2)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
        16,350,000 11/04/15 B BUY      15342 JPY            1.0000          0            134,474            134,474                 0
        43,600,000 11/05/15 B BUY      15371 JPY            1.0000          0            358,641            358,641                 0
        15,260,000 11/06/15 B BUY      15404 JPY            1.0000          0            123,889            123,889                 0
        52,320,000 11/09/15 B BUY      15448 JPY            1.0000          0            424,383            424,383                 0
  BROKER 0800102   MEMO
         5,547,361 11/10/15 S SELL     15483 JPY            1.0000          0             45,744             45,004              (741)
        11,985,000 11/11/15 B BUY      15512 JPY            1.0000          0             97,510             97,510                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
        11,280,000 11/12/15 S SELL     15543 JPY            1.0000          0             92,967             91,756            (1,211)
         5,640,000 11/13/15 S SELL     15581 JPY            1.0000          0             46,483             45,923              (561)
        19,740,000 11/16/15 S SELL     15616 JPY            1.0000          0            162,692            160,377            (2,315)
  BROKER 0800102   MEMO
       151,378,850 11/16/15 S SELL     15629 JPY            1.0000          0          1,247,624          1,229,872           (17,751)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
        22,560,000 11/17/15 B BUY      15677 JPY            1.0000          0            182,739            182,739                 0
         4,935,000 11/18/15 S SELL     15716 JPY            1.0000          0             40,556             39,934              (622)
        21,855,000 11/19/15 B BUY      15753 JPY            1.0000          0            177,965            177,965                 0
  BROKER 0800102   MEMO
         1,410,000 11/20/15 B BUY      15794 JPY            1.0000          0             11,483             11,483                 0
         7,755,000 11/24/15 B BUY      15867 JPY            1.0000          0             63,329             63,329                 0
        19,740,000 11/25/15 S SELL     15900 JPY            1.0000          0            161,961            160,651            (1,310)
         9,165,000 11/26/15 B BUY      15935 JPY            1.0000          0             74,783             74,783                 0
        14,100,000 11/27/15 S SELL     15965 JPY            1.0000          0            115,647            114,854              (794)
        14,100,000 11/30/15 S SELL     16002 JPY            1.0000          0            115,647            114,374            (1,274)
        29,610,000 12/01/15 B BUY      16044 JPY            1.0000          0            240,977            240,977                 0
           705,000 12/02/15 B BUY      16094 JPY            1.0000          0              5,710              5,710                 0
         3,525,000 12/03/15 S SELL     16128 JPY            1.0000          0             28,867             28,618              (249)
        45,120,000 12/04/15 S SELL     16180 JPY            1.0000          0            369,493            366,487            (3,006)
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        27,021,240 12/07/15 B BUY      16215 JPY            1.0000          0            219,221            219,221                 0
        28,905,000 12/08/15 S SELL     16237 JPY            1.0000          0            236,251            235,143            (1,108)
        17,625,000 12/09/15 S SELL     16271 JPY            1.0000          0            144,056            144,361               305
        21,855,000 12/10/15 S SELL     16313 JPY            1.0000          0            178,629            179,832             1,203
        11,985,000 12/11/15 B BUY      16341 JPY            1.0000          0             99,062             99,062                 0
        31,725,000 12/14/15 S SELL     16388 JPY            1.0000          0            259,771            262,798             3,027
        33,840,000 12/15/15 S SELL     16420 JPY            1.0000          0            277,089            278,004               915
        56,400,000 12/16/15 B BUY      16456 JPY            1.0000          0            462,959            462,959                 0
        29,610,000 12/17/15 B BUY      16485 JPY            1.0000          0            241,369            241,369                 0
        40,890,000 12/18/15 S SELL     16516 JPY            1.0000          0            334,842            336,502             1,660
        11,985,000 12/21/15 S SELL     16548 JPY            1.0000          0             98,143             98,964               820
        10,575,000 12/22/15 B BUY      16589 JPY            1.0000          0             87,469             87,469                 0
        12,690,000 12/24/15 S SELL     16648 JPY            1.0000          0            104,127            105,499             1,372
        14,805,000 12/25/15 S SELL     16654 JPY            1.0000          0            121,482            123,083             1,601
        23,970,000 12/28/15 B BUY      16669 JPY            1.0000          0            199,244            199,244                 0
        19,035,000 12/29/15 B BUY      16692 JPY            1.0000          0            157,993            157,993                 0
         5,640,000 12/30/15 B BUY      16718 JPY            1.0000          0             46,778             46,778                 0
                 1 12/31/15 S SELL     16753 JPY            1.0000          0                  0                  0                 0
  BROKER
                 0 12/31/15 S RLOSS    16755 JPY             .0000          0                  0                  0                 0
  BROKER 0800102   MEMO
        62,745,000 01/04/16 S SELL     16789 JPY            1.0000          0            518,990            526,009             7,019
               743 01/04/16 S SELL     16809 JPY            1.0000          0                  6                  6                 0
         2,820,000 01/05/16 B BUY      16843 JPY            1.0000          0             23,668             23,668                 0
        13,746,497 01/06/16 S SELL     16872 JPY            1.0000          0            114,045            115,862             1,817
         8,813,503 01/06/16 O SHORT    16876 JPY            1.0000          0             74,285             74,285                 0
        50,055,000 01/07/16 O SHORT    16901 JPY            1.0000          0            423,800            423,800                 0
         9,165,000 01/08/16 O SHORT    16932 JPY            1.0000          0             77,851             77,851                 0
        75,435,000 01/12/16 O SHORT    16992 JPY            1.0000          0            639,578            639,578                 0
        66,975,000 01/13/16 O COVER    17021 JPY            1.0000          0            567,435            566,169             1,265
       174,135,497 01/13/16 O SHORT    17039 JPY            1.0000          0          1,472,044          1,472,044                 0
        38,024,129 01/14/16 O SHORT    17072 JPY            1.0000          0            322,006            322,006                 0
        16,590,000 01/15/16 O SHORT    17096 JPY            1.0000          0            141,959            141,959                 0
        36,340,000 01/18/16 O SHORT    17131 JPY            1.0000          0            309,553            309,553                 0
        16,590,000 01/19/16 O COVER    17163 JPY            1.0000          0            140,538            140,850              (312)
        87,690,000 01/20/16 O SHORT    17202 JPY            1.0000          0            754,290            754,290                 0
        19,029,752 01/21/16 O SHORT    17244 JPY            1.0000          0            162,225            162,225                 0
        47,450,000 01/22/16 O COVER    17276 JPY            1.0000          0            403,331            400,405             2,926
        23,725,000 01/25/16 O COVER    17313 JPY            1.0000          0            201,666            200,067             1,598
        28,470,000 01/26/16 O SHORT    17347 JPY            1.0000          0            240,405            240,405                 0
        30,295,000 01/27/16 O COVER    17377 JPY            1.0000          0            257,387            255,148             2,239
         5,840,000 01/28/16 O SHORT    17408 JPY            1.0000          0             49,202             49,202                 0
        34,310,000 01/29/16 O COVER    17448 JPY            1.0000          0            291,460            283,401             8,059
           168,255 02/01/16 O SHORT    17477 JPY            1.0000          0              1,390              1,390                 0
        15,330,000 02/01/16 O COVER    17507 JPY            1.0000          0            130,225            126,668             3,557
         4,745,000 02/02/16 O SHORT    17548 JPY            1.0000          0             39,458             39,458                 0
        37,230,000 02/03/16 O SHORT    17575 JPY            1.0000          0            315,549            315,549                 0
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         8,030,000 02/04/16 O SHORT    17602 JPY            1.0000          0             68,553             68,553                 0
        22,265,000 02/05/16 O SHORT    17625 JPY            1.0000          0            190,275            190,275                 0
        12,045,000 02/08/16 O COVER    17647 JPY            1.0000          0            102,317            104,218            (1,901)
        54,750,000 02/09/16 O SHORT    17672 JPY            1.0000          0            477,291            477,291                 0
        27,375,000 02/10/16 O SHORT    17691 JPY            1.0000          0            239,031            239,031                 0
        57,670,000 02/12/16 O SHORT    17747 JPY            1.0000          0            511,486            511,486                 0
        74,460,000 02/15/16 O COVER    17781 JPY            1.0000          0            638,332            650,306           (11,973)
         5,475,000 02/16/16 O COVER    17806 JPY            1.0000          0             46,936             48,109            (1,172)
        14,965,000 02/17/16 O SHORT    17833 JPY            1.0000          0            130,956            130,956                 0
        27,740,000 02/18/16 O COVER    17867 JPY            1.0000          0            237,974            244,158            (6,184)
        12,775,000 02/19/16 O SHORT    17900 JPY            1.0000          0            113,279            113,279                 0
         1,825,000 02/22/16 O COVER    17949 JPY            1.0000          0             15,672             16,154              (482)
         2,555,000 02/23/16 O SHORT    17988 JPY            1.0000          0             22,797             22,797                 0
       209,669,568 02/23/16 O COVER    17996 JPY            1.0000          0          1,800,888          1,870,797           (69,909)
        10,585,000 02/24/16 O SHORT    18040 JPY            1.0000          0             95,210             95,210                 0
        19,345,000 02/25/16 O COVER    18071 JPY            1.0000          0            166,508            171,673            (5,165)
         6,570,000 02/26/16 O COVER    18102 JPY            1.0000          0             56,550             57,670            (1,120)
        20,075,000 02/29/16 O SHORT    18131 JPY            1.0000          0            177,852            177,852                 0
         9,125,000 03/01/16 O COVER    18175 JPY            1.0000          0             78,742             80,333            (1,591)
           238,647 03/01/16 O SHORT    18184 JPY            1.0000          0              2,101              2,101                 0
        35,040,000 03/02/16 O COVER    18215 JPY            1.0000          0            302,374            307,571            (5,197)
        14,235,000 03/03/16 O COVER    18242 JPY            1.0000          0            122,840            125,325            (2,485)
         5,631,243 03/04/16 O COVER    18273 JPY            1.0000          0             48,594             49,482              (887)
         9,855,000 03/07/16 O SHORT    18301 JPY            1.0000          0             86,813             86,813                 0
         7,300,000 03/08/16 O SHORT    18323 JPY            1.0000          0             64,903             64,903                 0
        16,425,000 03/09/16 O SHORT    18355 JPY            1.0000          0            145,489            145,489                 0
        15,886,613 03/10/16 O COVER    18401 JPY            1.0000          0            137,680            140,094            (2,414)
         7,930,000 03/11/16 O COVER    18435 JPY            1.0000          0             68,725             69,859            (1,134)
       142,393,650 03/14/16 O COVER    18471 JPY            1.0000          0          1,234,042          1,253,520           (19,479)
         7,140,000 03/15/16 O SHORT    18533 JPY            1.0000          0             63,261             63,261                 0
        10,020,000 03/16/16 O SHORT    18560 JPY            1.0000          0             88,158             88,158                 0
         3,020,000 03/17/16 O COVER    18596 JPY            1.0000          0             26,330             27,130              (800)
        13,700,000 03/18/16 O SHORT    18628 JPY            1.0000          0            122,986            122,986                 0
        24,320,000 03/22/16 O COVER    18693 JPY            1.0000          0            213,418            217,492            (4,074)
        10,040,000 03/23/16 O SHORT    18722 JPY            1.0000          0             89,118             89,118                 0
         8,460,000 03/24/16 O SHORT    18756 JPY            1.0000          0             75,100             75,100                 0
        12,180,000 03/25/16 O COVER    18793 JPY            1.0000          0            107,288            108,123              (835)
        15,080,000 03/28/16 O COVER    18803 JPY            1.0000          0            132,833            133,151              (318)
         7,580,000 03/29/16 O COVER    18831 JPY            1.0000          0             66,769             66,843               (74)
         9,440,000 03/30/16 O SHORT    18867 JPY            1.0000          0             83,945             83,945                 0
        10,440,000 03/31/16 O SHORT    18899 JPY            1.0000          0             92,887             92,887                 0
        32,600,000 04/01/16 O SHORT    18943 JPY            1.0000          0            290,074            290,074                 0
            73,888 04/01/16 O SHORT    18966 JPY            1.0000          0                657                657                 0
         1,060,000 04/04/16 O COVER    18997 JPY            1.0000          0              9,403              9,528              (124)
        23,200,000 04/05/16 O SHORT    19029 JPY            1.0000          0            210,002            210,002                 0
           140,000 04/06/16 O COVER    19067 JPY            1.0000          0              1,248              1,273               (25)
  BROKER 9011568   MERRILL LYNCH
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         9,220,000 04/07/16 O COVER    19084 JPY            1.0000          0             82,192             85,446            (3,254)
  BROKER 0800102   MEMO
        11,480,000 04/08/16 O COVER    19127 JPY            1.0000          0            102,339            105,889            (3,551)
        14,280,000 04/11/16 O SHORT    19159 JPY            1.0000          0            132,449            132,449                 0
         8,700,000 04/11/16 O COVER    19167 JPY            1.0000          0             78,055             80,694            (2,639)
  BROKER 9011568   MERRILL LYNCH
        17,780,000 04/12/16 O COVER    19192 JPY            1.0000          0            159,519            163,773            (4,254)
  BROKER 0800102   MEMO
        27,020,000 04/13/16 O COVER    19222 JPY            1.0000          0            242,418            247,266            (4,848)
         8,160,000 04/14/16 O COVER    19255 JPY            1.0000          0             73,210             74,736            (1,526)
           145,368 04/14/16 O COVER    19262 JPY            1.0000          0              1,304              1,331               (27)
         8,120,000 04/15/16 O COVER    19310 JPY            1.0000          0             72,851             74,677            (1,826)
        15,840,000 04/15/16 O SHORT    19312 JPY            1.0000          0            145,675            145,675                 0
        25,520,000 04/18/16 O COVER    19345 JPY            1.0000          0            231,501            234,721            (3,219)
        43,920,000 04/18/16 O SHORT    19347 JPY            1.0000          0            403,955            403,955                 0
        31,900,000 04/19/16 O SHORT    19386 JPY            1.0000          0            291,817            291,817                 0
        58,320,000 04/19/16 O COVER    19388 JPY            1.0000          0            534,450            533,504               945
           720,000 04/20/16 O COVER    19421 JPY            1.0000          0              6,598              6,592                 6
        31,320,000 04/21/16 O SHORT    19457 JPY            1.0000          0            286,132            286,132                 0
        45,360,000 04/21/16 O COVER    19459 JPY            1.0000          0            414,993            414,398               595
         9,280,000 04/22/16 O SHORT    19493 JPY            1.0000          0             83,247             83,247                 0
        17,280,000 04/22/16 O COVER    19495 JPY            1.0000          0            156,810            155,012             1,797
         7,920,000 04/25/16 O SHORT    19543 JPY            1.0000          0             71,393             71,393                 0
         6,960,000 04/25/16 O COVER    19545 JPY            1.0000          0             62,902             62,739               162
        20,160,000 04/26/16 O SHORT    19587 JPY            1.0000          0            181,352            181,352                 0
         8,700,000 04/26/16 O COVER    19591 JPY            1.0000          0             78,345             78,262                83
         1,740,000 04/27/16 O COVER    19646 JPY            1.0000          0             15,669             15,638                31
         7,200,000 04/27/16 O SHORT    19648 JPY            1.0000          0             64,707             64,707                 0
       449,077,399 04/27/16 O SHORT    19650 JPY            1.0000          0          4,035,925          4,035,925                 0
        44,660,000 04/28/16 O COVER    19710 JPY            1.0000          0            401,393            411,385            (9,993)
        78,480,000 04/28/16 O SHORT    19712 JPY            1.0000          0            722,918            722,918                 0
       449,077,399 04/28/16 O COVER    19716 JPY            1.0000          0          4,051,786          4,136,675           (84,889)
        20,880,000 05/02/16 O COVER    19800 JPY            1.0000          0            188,389            195,983            (7,594)
        38,160,000 05/02/16 O SHORT    19802 JPY            1.0000          0            358,175            358,175                 0
            35,901 05/02/16 O SHORT    19834 JPY            1.0000          0                337                337                 0
         3,480,000 05/06/16 O COVER    20029 JPY            1.0000          0             32,051             32,627              (576)
         6,480,000 05/06/16 O SHORT    20031 JPY            1.0000          0             60,754             60,754                 0
         8,120,000 05/09/16 O SHORT    20083 JPY            1.0000          0             74,935             74,935                 0
        17,280,000 05/09/16 O COVER    20085 JPY            1.0000          0            159,399            159,468               (69)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
        20,880,000 05/10/16 O SHORT    20139 JPY            1.0000          0            191,481            191,481                 0
        42,480,000 05/10/16 O COVER    20141 JPY            1.0000          0            391,317            389,564             1,753
         6,480,000 05/11/16 O SHORT    20190 JPY            1.0000          0             59,666             59,666                 0
  BROKER 0800102   MEMO
         7,540,000 05/12/16 O SHORT    20244 JPY            1.0000          0             69,352             69,352                 0
        14,400,000 05/12/16 O COVER    20246 JPY            1.0000          0            132,619            132,450               168
        43,112,901 05/12/16 O COVER    20264 JPY            1.0000          0            397,053            396,550               504
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        42,480,000 05/13/16 O SHORT    20318 JPY            1.0000          0            389,368            389,368                 0
        21,460,000 05/13/16 O COVER    20320 JPY            1.0000          0            196,758            196,700                57
        10,440,000 05/16/16 O SHORT    20377 JPY            1.0000          0             95,934             95,934                 0
        18,720,000 05/16/16 O COVER    20379 JPY            1.0000          0            171,753            172,019              (267)
        10,440,000 05/17/16 O SHORT    20434 JPY            1.0000          0             95,824             95,824                 0
        20,880,000 05/17/16 O COVER    20436 JPY            1.0000          0            191,601            191,648               (46)
         7,200,000 05/18/16 O SHORT    20488 JPY            1.0000          0             65,696             65,696                 0
         6,380,000 05/18/16 O COVER    20494 JPY            1.0000          0             58,351             58,214               136
         2,900,000 05/19/16 O SHORT    20534 JPY            1.0000          0             26,382             26,382                 0
           720,000 05/19/16 O SHORT    20536 JPY            1.0000          0              6,550              6,550                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         9,500,229 05/20/16 O COVER    20581 JPY            1.0000          0             86,711             86,010               702
         2,739,771 05/20/16 B BUY      20583 JPY            1.0000          0             24,804             24,804                 0
         2,739,771 05/20/16 S SELL     20585 JPY            1.0000          0             24,804             24,804                 0
         3,060,229 05/20/16 O SHORT    20587 JPY            1.0000          0             27,706             27,706                 0
         3,060,229 05/23/16 O COVER    20627 JPY            1.0000          0             27,706             27,961              (256)
         2,159,771 05/23/16 B BUY      20629 JPY            1.0000          0             19,734             19,734                 0
         2,159,771 05/23/16 S SELL     20631 JPY            1.0000          0             19,734             19,734                 0
         5,760,229 05/23/16 O SHORT    20633 JPY            1.0000          0             52,631             52,631                 0
        17,280,000 05/24/16 O SHORT    20696 JPY            1.0000          0            157,255            157,255                 0
         9,860,000 05/24/16 O COVER    20698 JPY            1.0000          0             89,820             89,730                90
        13,180,229 05/25/16 O COVER    20762 JPY            1.0000          0            120,066            119,521               545
        14,179,771 05/25/16 B BUY      20764 JPY            1.0000          0            128,586            128,586                 0
        14,179,771 05/25/16 S SELL     20766 JPY            1.0000          0            128,586            128,586                 0
         2,640,229 05/25/16 O SHORT    20768 JPY            1.0000          0             23,942             23,942                 0
         1,160,000 05/26/16 O SHORT    20814 JPY            1.0000          0             10,577             10,577                 0
         3,800,229 05/27/16 O COVER    20860 JPY            1.0000          0             34,519             34,593               (74)
         3,399,771 05/27/16 B BUY      20862 JPY            1.0000          0             30,948             30,948                 0
         1,740,000 05/27/16 S SELL     20864 JPY            1.0000          0             15,839             15,839                 0
  BROKER 0800102   MEMO
        23,040,000 05/30/16 B BUY      20890 JPY            1.0000          0            207,427            207,427                 0
        15,080,000 05/30/16 S SELL     20898 JPY            1.0000          0            135,865            135,764              (101)
         8,700,000 05/31/16 S SELL     20926 JPY            1.0000          0             78,384             78,446                62
        15,840,000 05/31/16 B BUY      20928 JPY            1.0000          0            142,825            142,825                 0
        15,080,000 06/01/16 B BUY      20975 JPY            1.0000          0            137,723            137,723                 0
        20,160,000 06/01/16 S SELL     20977 JPY            1.0000          0            182,882            184,118             1,236
            48,456 06/01/16 S SELL     21015 JPY            1.0000          0                440                443                 3
        22,040,000 06/02/16 B BUY      21054 JPY            1.0000          0            203,012            203,012                 0
        33,671,315 06/02/16 S SELL     21073 JPY            1.0000          0            308,526            310,149             1,623
         5,928,685 06/02/16 O SHORT    21075 JPY            1.0000          0             54,610             54,610                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         5,928,685 06/03/16 O COVER    21115 JPY            1.0000          0             54,610             55,535              (926)
           551,315 06/03/16 B BUY      21117 JPY            1.0000          0              5,164              5,164                 0
           551,315 06/03/16 S SELL     21119 JPY            1.0000          0              5,164              5,164                 0
         3,508,685 06/03/16 O SHORT    21121 JPY            1.0000          0             32,867             32,867                 0
         3,508,685 06/06/16 O COVER    21168 JPY            1.0000          0             32,867             32,707               159
        22,457,395 06/06/16 B BUY      21170 JPY            1.0000          0            209,344            209,344                 0
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        18,536,800 06/06/16 B BUY      21172 JPY            1.0000          0            172,797            172,797                 0
        13,073,200 06/06/16 S SELL     21174 JPY            1.0000          0            121,866            121,866                 0
        27,920,995 06/06/16 S SELL     21176 JPY            1.0000          0            260,275            260,275                 0
         9,616,925 06/06/16 O SHORT    21178 JPY            1.0000          0             89,647             89,647                 0
         9,616,925 06/07/16 O COVER    21223 JPY            1.0000          0             89,647             89,685               (38)
         8,383,075 06/07/16 B BUY      21225 JPY            1.0000          0             78,178             78,178                 0
         8,383,075 06/07/16 S SELL     21227 JPY            1.0000          0             78,178             78,178                 0
           316,925 06/07/16 O SHORT    21229 JPY            1.0000          0              2,956              2,956                 0
         7,540,000 06/08/16 O SHORT    21276 JPY            1.0000          0             70,692             70,692                 0
         7,856,925 06/08/16 O COVER    21278 JPY            1.0000          0             73,647             73,663               (16)
         4,383,075 06/08/16 B BUY      21280 JPY            1.0000          0             41,094             41,094                 0
         4,383,075 06/09/16 S SELL     21323 JPY            1.0000          0             41,094             41,169                75
        20,816,925 06/09/16 O SHORT    21325 JPY            1.0000          0            195,528            195,528                 0
        12,180,000 06/09/16 O COVER    21327 JPY            1.0000          0            114,404            114,404                 0
        10,800,000 06/10/16 O SHORT    21369 JPY            1.0000          0            101,024            101,024                 0
         3,480,000 06/10/16 O COVER    21371 JPY            1.0000          0             32,612             32,552                60
        65,520,000 06/13/16 O SHORT    21419 JPY            1.0000          0            616,340            616,340                 0
        32,480,000 06/13/16 O COVER    21421 JPY            1.0000          0            305,309            305,536              (227)
  BROKER 0800102   MEMO
        22,630,924 06/13/16 O COVER    21440 JPY            1.0000          0            212,729            212,887              (158)
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
        11,020,000 06/14/16 O COVER    21509 JPY            1.0000          0            103,587            104,041              (454)
        16,560,000 06/14/16 O SHORT    21511 JPY            1.0000          0            156,344            156,344                 0
         6,960,000 06/15/16 O SHORT    21555 JPY            1.0000          0             65,757             65,757                 0
        10,080,000 06/15/16 O COVER    21557 JPY            1.0000          0             95,014             95,234              (219)
  BROKER 0800102   MEMO
        57,600,000 06/16/16 O SHORT    21604 JPY            1.0000          0            554,193            554,193                 0
        30,740,000 06/16/16 O COVER    21606 JPY            1.0000          0            293,761            295,762            (2,001)
         9,280,000 06/17/16 O SHORT    21643 JPY            1.0000          0             88,987             88,987                 0
        14,962,998 06/17/16 O COVER    21645 JPY            1.0000          0            143,061            143,482              (421)
         7,000,000 06/17/16 O COVER    21647 JPY            1.0000          0             66,927             67,124              (197)
        22,620,000 06/20/16 O SHORT    21685 JPY            1.0000          0            216,646            216,646                 0
        22,050,000 06/20/16 O COVER    21693 JPY            1.0000          0            210,946            211,187              (240)
         1,670,000 06/21/16 O SHORT    21738 JPY            1.0000          0             15,976             15,976                 0
         9,860,000 06/22/16 O COVER    21774 JPY            1.0000          0             94,328             94,160               167
        10,850,000 06/22/16 O SHORT    21776 JPY            1.0000          0            103,615            103,615                 0
        10,440,000 06/23/16 O SHORT    21807 JPY            1.0000          0             98,761             98,761                 0
         9,800,000 06/23/16 O COVER    21811 JPY            1.0000          0             93,529             92,706               822
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
        46,833,003 06/24/16 O COVER    21846 JPY            1.0000          0            446,963            458,383           (11,420)
        23,926,997 06/24/16 B BUY      21848 JPY            1.0000          0            234,188            234,188                 0
        23,926,997 06/24/16 S SELL     21850 JPY            1.0000          0            234,188            234,188                 0
        39,073,003 06/24/16 O SHORT    21852 JPY            1.0000          0            382,431            382,431                 0
  BROKER 0800102   MEMO
        23,780,000 06/27/16 O SHORT    21893 JPY            1.0000          0            233,848            233,848                 0
        20,650,000 06/27/16 O COVER    21895 JPY            1.0000          0            202,475            203,068              (593)
         3,480,000 06/28/16 O COVER    21937 JPY            1.0000          0             34,122             33,857               265
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         7,350,000 06/28/16 O SHORT    21941 JPY            1.0000          0             71,508             71,508                 0
        15,660,000 06/29/16 O SHORT    21978 JPY            1.0000          0            152,565            152,565                 0
        16,100,000 06/29/16 O COVER    21982 JPY            1.0000          0            157,460            156,851               609
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
           700,000 06/30/16 O COVER    22013 JPY            1.0000          0              6,846              6,823                23
  -----------------                                               ------------ ------------------ ------------------  ----------------
      4167,498,171              78  TOTAL BUYS                              0         34,849,328         34,849,328                 0
      4695,994,821              90  TOTAL SELLS                             0         39,290,548         39,210,991           (79,560)
      8530,351,005             248  TOTAL OTHER TRANSACTIONS                0         73,825,243         74,018,814          (193,577)
  -----------------                                               ------------ ------------------ ------------------  ----------------
     17393,843,997                  SECURITY TOTAL                          0        147,965,119        148,079,133          (273,137)
  90262Y869 UBS MONEY SER SELECT PRIME PFD FD
              MONTHLY VARIABLE 12/31/2049
  BROKER 0800102   MEMO
             7,824 06/30/15 B BUY       2197              100.0000          0              7,824              7,824                 0
             7,824 06/30/15 B BUY       2391              100.0000          0              7,824              7,824                 0
            (7,824)06/30/15 B RBUY      2403              100.0000          0             (7,824)            (7,824)                0
         5,431,827 07/01/15 S SELL      2106              100.0000          0          5,431,827          5,431,827                 0
         4,345,839 07/13/15 S SELL      2198              100.0000          0          4,345,839          4,345,839                 0
        11,765,018 07/21/15 B BUY       2196              100.0000          0         11,765,018         11,765,018                 0
             7,579 07/31/15 B BUY       2392              100.0000          0              7,579              7,579                 0
        12,834,056 08/03/15 S SELL      2238              100.0000          0         12,834,056         12,834,056                 0
         6,292,621 08/10/15 B BUY       2379              100.0000          0          6,292,621          6,292,621                 0
        29,602,295 08/24/15 S SELL      2341              100.0000          0         29,602,295         29,602,295                 0
        18,246,271 08/31/15 S SELL      2367              100.0000          0         18,246,271         18,246,271                 0
             6,757 08/31/15 B BUY       2418              100.0000          0              6,757              6,757                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
             2,999 09/30/15 B BUY       2496              100.0000          0              2,999              2,999                 0
        21,155,198 10/01/15 S SELL      2504              100.0000          0         21,155,198         21,155,198                 0
        43,393,921 10/13/15 B BUY       2545              100.0000          0         43,393,921         43,393,921                 0
             3,958 10/30/15 B BUY       2627              100.0000          0              3,958              3,958                 0
         6,982,988 11/02/15 B BUY       2633              100.0000          0          6,982,988          6,982,988                 0
             6,463 11/30/15 B BUY       2751              100.0000          0              6,463              6,463                 0
         7,490,214 12/01/15 B BUY       2760              100.0000          0          7,490,214          7,490,214                 0
               904 12/10/15 B BUY       2809              100.0000          0                904                904                 0
  BROKER 0800102   MEMO
        52,526,036 12/28/15 B BUY       2871              100.0000          0         52,526,036         52,526,036                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            13,177 12/31/15 B BUY       2891              100.0000          0             13,177             13,177                 0
  BROKER 0800102   MEMO
         1,456,077 01/04/16 S SELL      2893              100.0000          0          1,456,077          1,456,077                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
        28,290,171 01/11/16 S SELL      2927              100.0000          0         28,290,171         28,290,171                 0
  BROKER 0800102   MEMO
         4,272,927 01/19/16 B BUY       2951              100.0000          0          4,272,927          4,272,927                 0
         4,916,211 01/25/16 S SELL      2979              100.0000          0          4,916,211          4,916,211                 0
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  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            26,561 01/29/16 B BUY       3016              100.0000          0             26,561             26,561                 0
  BROKER 0800102   MEMO
         7,852,539 02/01/16 S SELL      3019              100.0000          0          7,852,539          7,852,539                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            23,804 02/29/16 B BUY       3133              100.0000          0             23,804             23,804                 0
  BROKER 0800102   MEMO
         2,417,999 03/01/16 B BUY       3136              100.0000          0          2,417,999          2,417,999                 0
        29,125,485 03/07/16 B BUY       3159              100.0000          0         29,125,485         29,125,485                 0
         5,415,068 03/28/16 S SELL      3236              100.0000          0          5,415,068          5,415,068                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            35,328 03/31/16 B BUY       3260              100.0000          0             35,328             35,328                 0
  BROKER 0800102   MEMO
         3,636,974 04/01/16 S SELL      3264              100.0000          0          3,636,974          3,636,974                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
         4,501,612 04/11/16 S SELL      3305              100.0000          0          4,501,612          4,501,612                 0
            35,002 04/29/16 B BUY       3382              100.0000          0             35,002             35,002                 0
  BROKER 0800102   MEMO
         4,163,897 05/09/16 S SELL      3409              100.0000          0          4,163,897          4,163,897                 0
         2,382,354 05/23/16 S SELL      3470              100.0000          0          2,382,354          2,382,354                 0
  BROKER 9000175   JPMORGAN CHASE BANK_DTC00902
            35,159 05/31/16 B BUY       3504              100.0000          0             35,159             35,159                 0
        11,017,705 06/20/16 S SELL      3593              100.0000          0         11,017,705         11,017,705                 0
            30,397 06/30/16 B BUY       3641              100.0000          0             30,397             30,397                 0
  -----------------                                               ------------ ------------------ ------------------  ----------------
       164,503,121              23  TOTAL BUYS                              0        164,503,121        164,503,121                 0
       165,248,094              16  TOTAL SELLS                             0        165,248,094        165,248,094                 0
  -----------------                                               ------------ ------------------ ------------------  ----------------
       329,751,215                  SECURITY TOTAL                          0        329,751,215        329,751,215                 0
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  BROKER 0800102   MEMO
  ---------------  ----
  90262Y869 UBS MONEY SER SELECT PRIME PFD FD
              MONTHLY VARIABLE 12/31/2049
         52,526,036 12/28/15 BUY       2871              100.0000          0         52,526,036         52,526,036                 0
  5C3118B   ABB CONCISE OPT GRP LLC 1LTLB CL LX153202
            SEMI-ANN.  0.000%  06/01/2023
            225,000 06/14/16 BUY       3411               99.0000          0            222,750            222,750                 0
  9B4346B   ABRA WAND INTERMEDIATE TL L1 COV L LX140859
            SEMI-ANN.  0.000%  09/17/2021
            200,000 07/09/15 BUY       1129               98.6000          0            197,200            197,200                 0
            200,000 08/05/15 SELL      1338              100.0000          0            197,200            200,000             2,800
  9B4349B   ABRA WAND INTERMEDIATE TL L2 COV L LX140861
            SEMI-ANN.  0.000%  09/19/2022
            200,000 07/09/15 BUY       1130               98.3000          0            196,600            196,600                 0
  2C8565B   ACADIA HEALTHCARE UNFUNDED BRIDGE LOAN BGH49S262
              MONTHLY  0.000%  02/16/2016
            300,000 01/08/16 BUY       2570                 .0000          0                  0                  0                 0
           (300,000)01/08/16 RBUY      2636                 .0000          0                  0                  0                 0
  8B1783B   ACRISURE LLC TLB 1LN DD FUNDED LX144572
            SEMI-ANN.  0.000%  05/19/2022
             37,473 07/06/15 BUY       1099              100.0000          0             37,473             37,473                 0
             88,130 09/22/15 BUY       1582              100.0000          0             88,130             88,130                 0
             88,130 10/26/15 BUY       1887              100.0000          0             88,130             88,130                 0
             45,324 11/03/15 BUY       2006              100.0000          0             45,324             45,324                 0
             55,396 11/06/15 BUY       2008              100.0000          0             55,396             55,396                 0
  8B1771B   ACRISURE LLC 1L TLB DD UNFUNDED
            SEMI-ANN.  0.000%  05/19/2022
             37,473 07/06/15 SELL      1097                 .0000          0                  0                  0                 0
            276,978 08/13/15 BUY       1435                 .0000          0                  0                  0                 0
           (276,978)08/13/15 RBUY      1580                 .0000          0                  0                  0                 0
            188,849 08/13/15 RBBUY     1581                 .0000          0                  0                  0                 0
           (188,849)08/13/15 RBUY      1885                 .0000          0                  0                  0                 0
            100,719 08/13/15 RBBUY     1886                 .0000          0                  0                  0                 0
           (100,719)08/13/15 RBUY      2004                 .0000          0                  0                  0                 0
             55,396 08/13/15 RBBUY     2005                 .0000          0                  0                  0                 0
            (55,396)08/13/15 RBUY      2007                 .0000          0                  0                  0                 0
             88,130 09/15/15 SELL      1556                 .0000          0                  0                  0                 0
            (88,130)09/15/15 RSELL     1573                 .0000          0                  0                  0                 0
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  7B6188B   ACRISURE TLB - FIRST LIEN LX144364
            SEMI-ANN.  0.000%  04/29/2022
             73,022 08/13/15 BUY       1390               90.4138          0             66,022             66,022                 0
             99,750 09/14/15 BUY       1546               97.6250          0             97,381             97,381                 0
             99,750 09/14/15 SELL      1883               97.6250          0             97,698             97,381              (317)
             99,750 09/14/15 BUY       1884               97.1550          0             96,912             96,912                 0
             88,130 09/15/15 BUY       1555              100.0000          0             88,130             88,130                 0
            (88,130)09/15/15 RBUY      1579              100.0000          0            (88,130)           (88,130)                0
             88,130 09/21/15 SELL      1574              100.0000          0             86,514             88,130             1,616
            (88,130)09/21/15 RSELL     1578              100.0000          0            (86,514)           (88,130)           (1,616)
  007996879 AEOLUS PROPERTY CASTROPHE KEYSTONE FD LP J15 DP
              5,910 01/29/16 SELL      1245            1,142.6668          0          5,145,496          6,753,035         1,607,539
              1,775 01/29/16 SELL      1246            1,142.6666          0          1,545,039          2,027,735           482,696
                269 02/26/16 SELL      1287            1,149.0361          0            233,847            308,615            74,768
  B0R998210 AEOLUS PROPERTY CATASTROPHE KEYSTONE FUND LP
                 32 07/27/15 SELL      1070            1,231.1621          0            141,116             39,483          (101,633)
                  8 11/30/15 SELL      1182            1,208.2429          0             33,770              9,273           (24,497)
  AAE9993Z5 AEOLUS PROPERTY CATASTROPHE KEYSTONE FUND LP USD
              1,806 04/29/16 SELL      1365            1,000.0000          0          1,430,628          1,806,409           375,781
                398 06/30/16 SELL      1415            1,000.0000          0            282,913            397,794           114,881
  00799VC12 AEOLUS PROPERTY CATASTROPHE KEYSTONE LP MY15 SUB
            A/C
                383 02/26/16 SELL      1292            1,171.8548          0            382,796            448,579            65,783
              1,124 06/29/16 SELL      1412            1,152.7689          0          1,124,467          1,296,246           171,779
  AAE9950L7 AEOLUS PROPERTY CATASTROPHE KEYSTONE USD
              1,540 01/29/16 BUY       1240            1,000.0000          0          1,540,000          1,540,000                 0
              6,753 01/29/16 BUY       1247            1,000.0007          0          6,753,035          6,753,035                 0
  0AV99S302 AEOLUS PROPERTY CATASTROPHE LP MY14 SUB A/C -PILOT
                302 07/27/15 SELL      1069            1,189.6480          0            225,099            358,696           133,597
                 49 09/30/15 SELL      1130            1,195.2787          0             36,938             59,140            22,202
                 16 10/27/15 SELL      1165            1,194.4101          0             11,780             18,846             7,066
  1C4382B   AFFORDABLE CARE HOLDING TLB 1L LX148481
            SEMI-ANN.  0.000%  10/22/2022
            250,000 10/22/15 BUY       1878               94.5000          0            236,250            236,250                 0
  8B4669B   ALERE INC. (FKA IM US HOLDINGS, LLC) TERM LOAN
            SEMI-ANN.  0.000%  06/15/2022
            550,000 07/06/15 SELL      1100              100.3750          0            548,625            552,063             3,438
           (550,000)07/06/15 RSELL     1240              100.3750          0           (548,625)          (552,063)           (3,438)
            550,000 07/06/15 RBSELL    1241              100.2848          0            548,625            551,566             2,941
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  9B6543B   ALIXPARTNERS LLP TLB LX146760
            SEMI-ANN.  0.000%  07/30/2022
            400,000 07/23/15 BUY       1246               98.5000          0            394,000            394,000                 0
           (400,000)07/23/15 RBUY      1263               98.5000          0           (394,000)          (394,000)                0
            400,000 07/23/15 RBBUY     1264               99.7500          0            399,000            399,000                 0
            400,000 08/07/15 SELL      1354              100.0000          0            399,000            400,000             1,000
  020998D15 ALTAI CAPPRTOSLTD I DP
                399 02/12/16 SELL      1293              511.1632          0            399,343            204,129          (195,214)
                675 05/04/16 SELL      1383              425.3055          0            675,150            287,145          (388,005)
                 75 05/13/16 SELL      1384              425.2919          0             75,020             31,905           (43,115)
              2,275 06/08/16 SELL      1433              368.2506          0          2,275,378            837,909        (1,437,469)
  9B8730B   AMERICAN SEAFOOD TL 1ST LIEN
            SEMI-ANN.  0.000%  08/04/2021
            450,000 08/04/15 BUY       1324               98.5650          0            443,543            443,543                 0
           (450,000)08/04/15 RBUY      1436               98.5650          0           (443,543)          (443,543)                0
            450,000 08/04/15 RBBUY     1437               98.5652          0            443,543            443,543                 0
  39193DB   AMERICAN STOCK TRANS & TRST TL-LIE; LX130505 ZCP
            SEMI-ANN.  0.000%  06/11/2020
           (300,000)06/12/15 RBUY      1002               99.8750          0           (299,625)          (299,625)                0
            299,224 06/12/15 RBBUY     1003               99.7353          0            298,432            298,432                 0
  1C9262B   AMERICOLD REALTY OP PART LP 1L TLB LX149026
            SEMI-ANN.  0.000%  12/01/2022
            200,000 11/20/15 BUY       2120               98.0000          0            196,000            196,000                 0
  7B7022B   ARIA ENERGY TLB - FIRST LIEN LX144351
            SEMI-ANN.  0.000%  05/18/2022
             80,000 08/13/15 SELL      1393               99.5317          0             79,200             79,625               425
             80,000 08/21/15 SELL      1429               99.6250          0             79,200             79,700               500
             80,000 09/09/15 SELL      1509               99.6250          0             79,200             79,700               500
            159,600 09/22/15 SELL      1588               98.4613          0            158,004            157,144              (860)
  1C3332B   ASSUREDPARTNERS INC LX148469 BGH43RC77
            SEMI-ANN.  0.000%  10/15/2022
            250,000 10/16/15 BUY       1842               98.5000          0            246,250            246,250                 0
             40,000 04/07/16 BUY       3181               98.5000          0             39,400             39,400                 0
  1C3379B   ASSUREDPARTNERS INC 1L TERM LOAN 1ST LIEN LX148469
            SEMI-ANN.  0.000%  10/15/2022
             40,000 04/07/16 BUY       2996               98.5000          0             39,400             39,400                 0
            (40,000)04/07/16 RBUY      3381               98.5000          0            (39,400)           (39,400)                0
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  7A1949B   ATKORE TERM LOAN (SECOND LIEN); LX136013
              MONTHLY  0.000%  09/27/2021
            160,000 11/04/15 BUY       2040               87.7500          0            140,400            140,400                 0
  00995D736 ATLAS ENCHANCE FUND LTD CL B -DP
              2,000 07/31/15 BUY       1084            1,000.0000          0          2,000,000          2,000,000                 0
  AUD COLL  AUSTRALIAN DOLLAR
            CASH COLLATERAL
                  0 07/01/15 INT -     7491 AUD             .0000          0                  0                  0                 0
                555 07/01/15 SHORT     7501 AUD            1.0000          0                426                426                 0
              3,084 07/01/15 BUY      11732 AUD            1.0000          0              2,365              2,365                 0
                  0 07/01/15 INT      11741 AUD             .0000          0                  0                  0                 0
          2,765,544 07/09/15 SELL     11963 AUD            1.0000          0          2,173,821          2,054,108          (119,713)
                  0 08/03/15 INT -     7800 AUD             .0000          0                  0                  0                 0
                149 08/03/15 SHORT     7811 AUD            1.0000          0                108                108                 0
                  0 08/03/15 INT      12614 AUD             .0000          0                  0                  0                 0
                827 08/03/15 BUY      12625 AUD            1.0000          0                602                602                 0
                  0 09/01/15 INT -     8055 AUD             .0000          0                  0                  0                 0
                  0 09/01/15 SHORT     8064 AUD            1.0000          0                  0                  0                 0
                  0 10/01/15 SHORT     8333 AUD            1.0000          0                  0                  0                 0
                  0 11/02/15 INT -     8591 AUD             .0000          0                  0                  0                 0
                  0 11/02/15 SHORT     8605 AUD            1.0000          0                  0                  0                 0
                  0 12/01/15 INT -     8856 AUD             .0000          0                  0                  0                 0
                  0 12/01/15 SHORT     8872 AUD            1.0000          0                  0                  0                 0
                  0 01/04/16 INT -     9128 AUD             .0000          0                  0                  0                 0
                  0 01/04/16 SHORT     9130 AUD            1.0000          0                  0                  0                 0
                  0 02/01/16 SHORT     9376 AUD            1.0000          0                  0                  0                 0
                  0 03/01/16 SHORT     9618 AUD            1.0000          0                  0                  0                 0
                  0 04/01/16 INT -     9875 AUD             .0000          0                  0                  0                 0
                  0 04/01/16 SHORT     9885 AUD            1.0000          0                  0                  0                 0
             39,657 04/27/16 BUY      19664 AUD            1.0000          0             30,052             30,052                 0
             21,537 04/28/16 BUY      19691 AUD            1.0000          0             16,424             16,424                 0
              3,081 04/29/16 BUY      19746 AUD            1.0000          0              2,351              2,351                 0
                  0 05/02/16 INT -    10151 AUD             .0000          0                  0                  0                 0
                  0 05/02/16 SHORT    10158 AUD            1.0000          0                  0                  0                 0
              3,081 05/02/16 SELL     19789 AUD            1.0000          0              2,339              2,349                10
                  0 05/02/16 INT -    19808 AUD             .0000          0                  0                  0                 0
                  2 05/02/16 SELL     19810 AUD            1.0000          0                  1                  1                 0
             37,041 05/03/16 BUY      19864 AUD            1.0000          0             27,792             27,792                 0
              6,188 05/04/16 BUY      19905 AUD            1.0000          0              4,623              4,623                 0
             12,390 05/05/16 BUY      19958 AUD            1.0000          0              9,255              9,255                 0
             37,268 05/06/16 BUY      20009 AUD            1.0000          0             27,401             27,401                 0
              3,113 05/09/16 BUY      20066 AUD            1.0000          0              2,279              2,279                 0
              6,224 05/12/16 BUY      20225 AUD            1.0000          0              4,571              4,571                 0
              6,227 05/16/16 BUY      20354 AUD            1.0000          0              4,547              4,547                 0
             21,779 05/17/16 SELL     20412 AUD            1.0000          0             16,295             15,986              (310)
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              3,317 05/18/16 SELL     20471 AUD            1.0000          0              2,481              2,412               (69)
                  0 06/01/16 INT -    10449 AUD             .0000          0                  0                  0                 0
                  0 06/01/16 SHORT    10451 AUD            1.0000          0                  0                  0                 0
                  0 06/01/16 INT      20997 AUD             .0000          0                  0                  0                 0
                 50 06/01/16 BUY      20999 AUD            1.0000          0                 36                 36                 0
            139,201 06/14/16 SELL     21518 AUD            1.0000          0            104,151            102,403            (1,748)
  1C8035B   AVAGO TECHNOLOGIES 1L TL B1 FIRST LIEN LX148931
            SEMI-ANN.  0.000%  12/31/2022
            275,000 11/13/15 BUY       2066               99.0000          0            272,250            272,250                 0
           (275,000)11/13/15 RBUY      2565               99.0000          0           (272,250)          (272,250)                0
            275,000 11/13/15 RBBUY     2566               98.6229          0            271,213            271,213                 0
            275,000 02/25/16 SELL      2680               98.0000          0            271,213            269,500            (1,713)
           (275,000)02/25/16 RSELL     2814               98.0000          0           (271,213)          (269,500)            1,713
            275,000 02/25/16 RBSELL    2815               97.9045          0            271,213            269,237            (1,976)
  054998893 AXONIC SPECIAL OPPORTUNITIES FUND 2014-1 LP
                  0 07/15/15 SELL      1058        1,088,904.3333          0            132,507             98,001           (34,505)
                  0 07/16/15 BUY       1057        1,088,901.0000          0             98,001             98,001                 0
                  0 11/04/15 SELL      1176        1,290,791.5000          0            235,567            206,527           (29,041)
                  0 06/10/16 SELL      1419                 .0000          0              1,989              1,989                 0
  AAD9995N1 AXONIC SPECIAL OPPORTUNITIES FUND 2015 1 LP
              1,760 11/09/15 BUY       1187            1,000.0000          0          1,760,000          1,760,000                 0
  BYWP840   BANCA MEDIOLANUM SPA COMMON STOCK EUR 0.1
                  4 12/30/15 BUY      75232 EUR            6.6100          0                 29                 29                 0
  BYMFF83   BANCO BILBAO VIZCAYA ARGENTARIA SA RIGHT EUR
             65,964 10/08/15 RTEXER   74785 EUR             .0000          0                  0                  0                 0
                 26 10/08/15 SELL     74809 EUR             .0869          0                  0                  3                 3
  BYNK2Q4   BANCO SANTANDER SA RIGHT EUR
            100,013 10/30/15 RTEXER   74823 EUR             .0000          0                  0                  0                 0
                 57 10/30/15 SELL     74828 EUR             .0500          0                  0                  3                 3
  Y07998688 BASSO INVESTORS LTD.
              2,091 01/07/16 SELL      1212            1,006.6766          0          2,090,880          2,104,840            13,960
                109 01/21/16 SELL      1213            1,006.6411          0            109,120            109,845               725
  0C0939B   BEACON ROOFING UNFUNDED BRIDGE LOAN BGH407KL4
            SEMI-ANN.  0.000%  07/27/2016
            300,000 08/17/15 BUY       1410                 .0000          0                  0                  0                 0
           (300,000)08/17/15 RBUY      1745                 .0000          0                  0                  0                 0
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  1C9263B   BELK INC TLB 1L COV-LITE LX148858
            SEMI-ANN.  0.000%  10/28/2022
            400,000 11/20/15 BUY       2119               89.0000          0            356,000            356,000                 0
            100,000 02/17/16 BUY       2639               84.7909          0             84,791             84,791                 0
  8B9769B   BOOT BARN INC TL 1ST LIEN LX14502
            SEMI-ANN.  0.000%  06/24/2021
                  0 09/25/15 INT       1617                 .0000          0                  0                  0                 0
  101999787 BOSVALEN FEEDER FUND
              3,000 01/14/16 SELL      1210              956.6231          0          3,000,000          2,869,869          (130,131)
  05599A699 BOSVALEN FEEDER FUND FEB1 2015
                906 04/14/16 SELL      1334              981.0782          0            900,000            888,425           (11,575)
  AAE9914M0 BRIDGEWATER OPTIMAL PORTFOLIO, LTD.
              9,539 03/31/16 BUY          2              999.9999          0          9,539,459          9,539,459                 0
              9,539 03/31/16 SELL         8              999.9999          0          9,539,459          9,539,459                 0
  GBP COLL  BRITISH POUND STERLING
            CASH COLLATERAL
          3,435,317 07/09/15 SELL     11965 GBP            1.0000          0          5,291,035          5,285,922            (5,113)
                  0 07/09/15 SELL     11988 GBP            1.0000          0                  0                  0                 0
                  0 08/18/15 BUY      13008 GBP            1.0000          0                  0                  0                 0
                  0 08/18/15 SHORT    13034 GBP            1.0000          0                  0                  0                 0
                  0 09/01/15 INT -    13450 GBP             .0000          0                  0                  0                 0
                 36 09/01/15 SELL     13452 GBP            1.0000          0                 56                 55                (1)
                 15 10/01/15 SELL     14415 GBP            1.0000          0                 23                 22                 0
            272,720 10/07/15 SELL     14587 GBP            1.0000          0            418,137            417,657              (480)
            262,762 10/07/15 SHORT    14589 GBP            1.0000          0            402,407            402,407                 0
             43,615 10/19/15 COVER    14920 GBP            1.0000          0             67,036             67,514              (477)
                  0 11/02/15 INT -    15269 GBP             .0000          0                  0                  0                 0
                567 11/02/15 SHORT    15271 GBP            1.0000          0                875                875                 0
             34,320 11/10/15 COVER    15481 GBP            1.0000          0             52,751             51,858               893
             34,320 11/11/15 SHORT    15516 GBP            1.0000          0             52,161             52,161                 0
             19,190 11/20/15 SHORT    15798 GBP            1.0000          0             29,212             29,212                 0
                715 11/20/15 COVER    15800 GBP            1.0000          0              1,090              1,088                 1
             11,110 11/23/15 COVER    15830 GBP            1.0000          0             16,932             16,813               119
             28,600 11/23/15 COVER    15832 GBP            1.0000          0             43,587             43,280               306
             32,540 11/24/15 COVER    15865 GBP            1.0000          0             49,591             49,031               560
                634 11/24/15 SHORT    15877 GBP            1.0000          0                956                956                 0
             84,370 11/25/15 SHORT    15913 GBP            1.0000          0            127,154            127,154                 0
             22,220 11/25/15 COVER    15915 GBP            1.0000          0             33,796             33,488               309
             48,480 11/26/15 SHORT    15939 GBP            1.0000          0             73,328             73,328                 0
             87,945 11/26/15 SHORT    15943 GBP            1.0000          0            133,021            133,021                 0
             22,220 11/27/15 SHORT    15978 GBP            1.0000          0             33,454             33,454                 0
             23,595 11/27/15 COVER    15980 GBP            1.0000          0             35,830             35,525               305
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             15,150 11/30/15 COVER    16015 GBP            1.0000          0             23,006             22,805               201
             39,325 11/30/15 COVER    16017 GBP            1.0000          0             59,717             59,196               521
            126,380 12/01/15 SHORT    16046 GBP            1.0000          0            190,265            190,265                 0
                  0 12/01/15 INT -    16050 GBP             .0000          0                  0                  0                 0
                750 12/01/15 SHORT    16056 GBP            1.0000          0              1,129              1,129                 0
             56,915 12/02/15 SHORT    16092 GBP            1.0000          0             85,057             85,057                 0
            115,140 12/03/15 COVER    16145 GBP            1.0000          0            174,359            173,142             1,217
            193,050 12/03/15 COVER    16147 GBP            1.0000          0            292,339            290,299             2,040
            143,790 12/04/15 COVER    16174 GBP            1.0000          0            217,744            217,188               556
             81,570 12/07/15 SHORT    16211 GBP            1.0000          0            122,938            122,938                 0
            102,665 12/08/15 COVER    16241 GBP            1.0000          0            155,294            153,833             1,461
             70,020 12/09/15 COVER    16267 GBP            1.0000          0            105,914            106,262              (348)
            143,745 12/09/15 COVER    16279 GBP            1.0000          0            217,433            218,147              (714)
             28,375 12/10/15 COVER    16317 GBP            1.0000          0             42,921             43,026              (106)
              1,882 12/11/15 COVER    16345 GBP            1.0000          0              2,847              2,864               (17)
            141,553 12/11/15 BUY      16347 GBP            1.0000          0            215,365            215,365                 0
            138,037 12/14/15 BUY      16392 GBP            1.0000          0            208,712            208,712                 0
             96,795 12/15/15 SELL     16424 GBP            1.0000          0            146,817            145,647            (1,170)
              5,050 12/16/15 SELL     16454 GBP            1.0000          0              7,660              7,577               (83)
             50,050 12/16/15 SELL     16462 GBP            1.0000          0             75,915             75,090              (825)
            127,694 12/17/15 SELL     16489 GBP            1.0000          0            193,685            190,041            (3,644)
             46,861 12/17/15 SHORT    16491 GBP            1.0000          0             69,740             69,740                 0
             46,861 12/18/15 COVER    16520 GBP            1.0000          0             69,740             69,785               (45)
             29,679 12/18/15 BUY      16522 GBP            1.0000          0             44,199             44,199                 0
              8,590 12/21/15 SELL     16552 GBP            1.0000          0             12,792             12,786                (6)
             14,795 12/22/15 BUY      16585 GBP            1.0000          0             21,931             21,931                 0
             35,884 12/23/15 SELL     16617 GBP            1.0000          0             53,338             53,355                17
            149,816 12/23/15 SHORT    16619 GBP            1.0000          0            222,753            222,753                 0
             47,835 12/24/15 SHORT    16644 GBP            1.0000          0             71,468             71,468                 0
             65,700 12/29/15 SHORT    16695 GBP            1.0000          0             97,197             97,197                 0
            113,350 12/30/15 COVER    16722 GBP            1.0000          0            168,472            168,132               340
              6,710 12/31/15 COVER    16741 GBP            1.0000          0              9,973              9,890                83
                  0 12/31/15 SHORT    16751 GBP            1.0000          0                  0                  0                 0
            143,291 01/04/16 COVER    16783 GBP            1.0000          0            212,973            210,480             2,493
             40,719 01/04/16 BUY      16785 GBP            1.0000          0             59,812             59,812                 0
                  0 01/04/16 INT -    16799 GBP             .0000          0                  0                  0                 0
                596 01/04/16 SELL     16801 GBP            1.0000          0                876                876                 0
             40,123 01/05/16 SELL     16839 GBP            1.0000          0             58,936             58,778              (158)
             34,407 01/05/16 SHORT    16847 GBP            1.0000          0             50,405             50,405                 0
              2,980 01/06/16 COVER    16868 GBP            1.0000          0              4,366              4,353                12
             31,427 01/07/16 COVER    16897 GBP            1.0000          0             46,039             45,783               256
            145,688 01/07/16 BUY      16905 GBP            1.0000          0            212,238            212,238                 0
              7,930 01/08/16 SELL     16928 GBP            1.0000          0             11,552             11,529               (23)
             63,385 01/11/16 BUY      16960 GBP            1.0000          0             92,111             92,111                 0
             75,755 01/12/16 SELL     16988 GBP            1.0000          0            110,274            108,849            (1,425)
             32,390 01/13/16 SELL     17017 GBP            1.0000          0             47,149             46,781              (368)
             92,998 01/13/16 SELL     17035 GBP            1.0000          0            135,374            134,317            (1,057)
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             85,170 01/13/16 SHORT    17042 GBP            1.0000          0            123,011            123,011                 0
              7,015 01/14/16 COVER    17068 GBP            1.0000          0             10,132             10,097                34
             78,155 01/15/16 COVER    17105 GBP            1.0000          0            112,880            111,832             1,047
             48,735 01/15/16 BUY      17107 GBP            1.0000          0             69,734             69,734                 0
             11,440 01/18/16 BUY      17124 GBP            1.0000          0             16,329             16,329                 0
             33,330 01/18/16 BUY      17135 GBP            1.0000          0             47,574             47,574                 0
             12,120 01/19/16 BUY      17152 GBP            1.0000          0             17,143             17,143                 0
            105,625 01/19/16 SELL     17165 GBP            1.0000          0            150,779            149,396            (1,384)
             19,500 01/19/16 SHORT    17167 GBP            1.0000          0             27,581             27,581                 0
             79,790 01/20/16 SHORT    17198 GBP            1.0000          0            113,198            113,198                 0
             99,290 01/20/16 COVER    17208 GBP            1.0000          0            140,779            140,863               (84)
            202,440 01/20/16 BUY      17210 GBP            1.0000          0            287,201            287,201                 0
            102,510 01/21/16 SELL     17240 GBP            1.0000          0            145,431            144,908              (523)
             99,930 01/22/16 SELL     17272 GBP            1.0000          0            141,770            143,249             1,479
             68,870 01/22/16 SHORT    17280 GBP            1.0000          0             98,726             98,726                 0
             25,345 01/25/16 COVER    17311 GBP            1.0000          0             36,332             36,160               172
             54,840 01/26/16 SHORT    17343 GBP            1.0000          0             78,556             78,556                 0
              7,070 01/27/16 COVER    17373 GBP            1.0000          0             10,131             10,079                52
             69,355 01/27/16 SHORT    17381 GBP            1.0000          0             98,872             98,872                 0
             24,800 01/28/16 COVER    17404 GBP            1.0000          0             35,458             35,683              (226)
            271,625 01/29/16 SHORT    17433 GBP            1.0000          0            385,300            385,300                 0
                  0 02/01/16 INT -    17459 GBP             .0000          0                  0                  0                 0
                494 02/01/16 SHORT    17473 GBP            1.0000          0                710                710                 0
             56,560 02/01/16 COVER    17503 GBP            1.0000          0             80,444             81,288              (844)
              5,720 02/01/16 COVER    17511 GBP            1.0000          0              8,135              8,221               (85)
            126,175 02/02/16 COVER    17544 GBP            1.0000          0            179,455            181,351            (1,896)
             68,575 02/03/16 COVER    17571 GBP            1.0000          0             97,532            100,054            (2,522)
             36,980 02/04/16 SHORT    17598 GBP            1.0000          0             53,915             53,915                 0
             82,225 02/05/16 COVER    17621 GBP            1.0000          0            117,524            119,095            (1,571)
             64,510 02/08/16 COVER    17645 GBP            1.0000          0             92,204             92,727              (523)
             41,184 02/09/16 COVER    17667 GBP            1.0000          0             58,865             59,656              (791)
             27,966 02/09/16 BUY      17669 GBP            1.0000          0             40,508             40,508                 0
             23,970 02/10/16 SELL     17693 GBP            1.0000          0             34,721             34,657               (64)
             35,250 02/11/16 BUY      17714 GBP            1.0000          0             50,892             50,892                 0
             39,246 02/12/16 SELL     17741 GBP            1.0000          0             56,680             56,737                58
             67,094 02/12/16 SHORT    17743 GBP            1.0000          0             96,998             96,998                 0
             20,200 02/15/16 COVER    17775 GBP            1.0000          0             29,203             29,186                17
            185,185 02/15/16 SHORT    17777 GBP            1.0000          0            267,565            267,565                 0
             28,895 02/16/16 SHORT    17802 GBP            1.0000          0             41,346             41,346                 0
            188,980 02/17/16 SHORT    17829 GBP            1.0000          0            270,582            270,582                 0
             47,470 02/18/16 SHORT    17863 GBP            1.0000          0             68,186             68,186                 0
             40,040 02/18/16 COVER    17871 GBP            1.0000          0             57,592             57,513                78
             36,360 02/19/16 SHORT    17896 GBP            1.0000          0             51,875             51,875                 0
             45,760 02/19/16 COVER    17904 GBP            1.0000          0             65,780             65,286               494
              5,050 02/22/16 SHORT    17941 GBP            1.0000          0              7,138              7,138                 0
            141,570 02/22/16 SHORT    17943 GBP            1.0000          0            200,095            200,095                 0
             73,665 02/23/16 COVER    17980 GBP            1.0000          0            105,456            103,898             1,558
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             48,545 02/23/16 SHORT    17982 GBP            1.0000          0             68,467             68,467                 0
            119,405 02/23/16 COVER    17984 GBP            1.0000          0            170,720            168,409             2,311
             76,760 02/24/16 SHORT    18034 GBP            1.0000          0            106,946            106,946                 0
            137,995 02/24/16 COVER    18036 GBP            1.0000          0            196,565            192,262             4,303
             17,170 02/25/16 COVER    18067 GBP            1.0000          0             24,458             23,945               512
            228,085 02/25/16 SHORT    18073 GBP            1.0000          0            318,087            318,087                 0
             85,440 02/26/16 SHORT    18106 GBP            1.0000          0            118,445            118,445                 0
             39,955 02/29/16 SHORT    18135 GBP            1.0000          0             55,681             55,681                 0
             36,810 03/01/16 SHORT    18171 GBP            1.0000          0             51,245             51,245                 0
                717 03/01/16 SHORT    18180 GBP            1.0000          0                998                998                 0
             78,020 03/02/16 COVER    18209 GBP            1.0000          0            109,855            109,735               120
              7,480 03/03/16 COVER    18238 GBP            1.0000          0             10,532             10,589               (57)
             65,295 03/04/16 SHORT    18269 GBP            1.0000          0             92,817             92,817                 0
              6,595 03/07/16 COVER    18297 GBP            1.0000          0              9,294              9,368               (74)
             28,365 03/08/16 SHORT    18327 GBP            1.0000          0             40,298             40,298                 0
             51,870 03/09/16 COVER    18351 GBP            1.0000          0             73,118             73,772              (654)
            211,045 03/10/16 COVER    18381 GBP            1.0000          0            297,499            301,921            (4,422)
             94,145 03/11/16 SHORT    18431 GBP            1.0000          0            135,512            135,512                 0
            595,476 03/14/16 COVER    18475 GBP            1.0000          0            842,211            852,959           (10,748)
          8,467,191 03/14/16 BUY      18477 GBP            1.0000          0         12,128,405         12,128,405                 0
          8,467,191 03/14/16 SELL     18491 GBP            1.0000          0         12,128,405         12,128,405                 0
             74,088 03/14/16 SHORT    18494 GBP            1.0000          0            106,124            106,124                 0
             74,088 03/14/16 COVER    18496 GBP            1.0000          0            106,124            106,124                 0
            336,807 03/14/16 BUY      18498 GBP            1.0000          0            482,442            482,442                 0
            336,807 03/14/16 SELL     18500 GBP            1.0000          0            482,442            482,442                 0
            669,564 03/14/16 SHORT    18502 GBP            1.0000          0            959,083            959,083                 0
            410,895 03/14/16 COVER    18506 GBP            1.0000          0            588,566            588,566                 0
             24,300 03/15/16 COVER    18529 GBP            1.0000          0             34,807             34,420               388
             67,220 03/16/16 SHORT    18556 GBP            1.0000          0             94,753             94,753                 0
             81,585 03/17/16 SHORT    18600 GBP            1.0000          0            118,209            118,209                 0
              7,820 03/18/16 SHORT    18632 GBP            1.0000          0             11,348             11,348                 0
             33,150 03/21/16 COVER    18658 GBP            1.0000          0             47,481             47,739              (259)
             36,100 03/22/16 SHORT    18689 GBP            1.0000          0             51,322             51,322                 0
             16,490 03/23/16 SHORT    18718 GBP            1.0000          0             23,267             23,267                 0
            124,500 03/24/16 COVER    18752 GBP            1.0000          0            178,098            176,105             1,993
             20,005 03/29/16 SHORT    18827 GBP            1.0000          0             28,537             28,537                 0
            122,835 03/30/16 SHORT    18861 GBP            1.0000          0            177,472            177,472                 0
             12,975 03/31/16 COVER    18895 GBP            1.0000          0             18,612             18,649               (37)
             54,475 04/01/16 COVER    18939 GBP            1.0000          0             78,140             77,292               848
                  0 04/01/16 INT -    18949 GBP             .0000          0                  0                  0                 0
                974 04/01/16 SHORT    18962 GBP            1.0000          0              1,382              1,382                 0
             31,505 04/04/16 SHORT    18995 GBP            1.0000          0             45,022             45,022                 0
             38,580 04/05/16 COVER    19025 GBP            1.0000          0             55,322             54,521               800
             71,955 04/06/16 SHORT    19063 GBP            1.0000          0            101,363            101,363                 0
             66,430 04/08/16 SHORT    19123 GBP            1.0000          0             93,706             93,706                 0
             14,525 04/11/16 COVER    19155 GBP            1.0000          0             20,719             20,719                 0
            167,230 04/13/16 SHORT    19226 GBP            1.0000          0            237,617            237,617                 0
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              8,615 04/14/16 SHORT    19251 GBP            1.0000          0             12,183             12,183                 0
            338,797 04/14/16 COVER    19258 GBP            1.0000          0            482,757            479,110             3,647
             31,310 04/15/16 SHORT    19306 GBP            1.0000          0             44,390             44,390                 0
             27,170 04/15/16 COVER    19308 GBP            1.0000          0             38,698             38,520               178
             51,510 04/18/16 COVER    19343 GBP            1.0000          0             73,366             73,536              (170)
             11,440 04/18/16 SHORT    19349 GBP            1.0000          0             16,332             16,332                 0
             40,400 04/19/16 COVER    19382 GBP            1.0000          0             57,547             58,180              (633)
             74,360 04/19/16 SHORT    19384 GBP            1.0000          0            107,086            107,086                 0
             49,490 04/20/16 SHORT    19417 GBP            1.0000          0             71,280             71,280                 0
             19,305 04/20/16 SHORT    19419 GBP            1.0000          0             27,805             27,805                 0
            106,050 04/21/16 COVER    19453 GBP            1.0000          0            151,655            152,065              (410)
             40,755 04/21/16 COVER    19455 GBP            1.0000          0             58,281             58,439              (158)
             18,180 04/22/16 COVER    19489 GBP            1.0000          0             25,998             26,201              (203)
            129,415 04/22/16 COVER    19491 GBP            1.0000          0            185,068            186,513            (1,445)
              1,010 04/25/16 COVER    19539 GBP            1.0000          0              1,444              1,465               (20)
             57,915 04/25/16 COVER    19541 GBP            1.0000          0             82,820             83,977            (1,156)
             41,470 04/26/16 SHORT    19585 GBP            1.0000          0             60,480             60,480                 0
             49,490 04/26/16 COVER    19589 GBP            1.0000          0             71,413             72,176              (764)
             33,330 04/27/16 SHORT    19642 GBP            1.0000          0             48,452             48,452                 0
             40,040 04/27/16 SHORT    19644 GBP            1.0000          0             58,206             58,206                 0
             25,250 04/28/16 SHORT    19706 GBP            1.0000          0             36,802             36,802                 0
              3,575 04/28/16 SHORT    19708 GBP            1.0000          0              5,211              5,211                 0
              4,040 04/29/16 COVER    19759 GBP            1.0000          0              5,864              5,918               (55)
             83,655 04/29/16 COVER    19761 GBP            1.0000          0            121,414            122,546            (1,132)
                  0 05/02/16 INT -    19814 GBP             .0000          0                  0                  0                 0
                762 05/02/16 SHORT    19830 GBP            1.0000          0              1,118              1,118                 0
             66,660 05/03/16 SHORT    19877 GBP            1.0000          0             96,977             96,977                 0
             91,520 05/03/16 COVER    19879 GBP            1.0000          0            133,008            133,143              (135)
             31,828 05/04/16 COVER    19921 GBP            1.0000          0             46,256             46,083               173
             94,012 05/04/16 BUY      19923 GBP            1.0000          0            136,121            136,121                 0
             48,480 05/05/16 SELL     19960 GBP            1.0000          0             70,194             70,272                78
             12,870 05/05/16 SELL     19962 GBP            1.0000          0             18,634             18,655                21
             26,455 05/06/16 SELL     20011 GBP            1.0000          0             38,304             38,177              (127)
              6,207 05/06/16 SELL     20033 GBP            1.0000          0              8,988              8,958               (30)
             48,333 05/06/16 SHORT    20035 GBP            1.0000          0             69,749             69,749                 0
              2,020 05/09/16 SHORT    20077 GBP            1.0000          0              2,909              2,909                 0
             18,590 05/09/16 COVER    20079 GBP            1.0000          0             26,825             26,770                55
             11,110 05/12/16 COVER    20238 GBP            1.0000          0             16,062             16,110               (48)
             85,800 05/12/16 COVER    20240 GBP            1.0000          0            124,045            124,414              (369)
                762 05/12/16 COVER    20260 GBP            1.0000          0              1,102              1,105                (3)
             28,280 05/13/16 SHORT    20312 GBP            1.0000          0             40,578             40,578                 0
             50,765 05/13/16 SHORT    20314 GBP            1.0000          0             72,840             72,840                 0
             19,190 05/16/16 COVER    20371 GBP            1.0000          0             27,600             27,636               (36)
             22,165 05/16/16 SHORT    20373 GBP            1.0000          0             31,921             31,921                 0
             28,280 05/17/16 SHORT    20428 GBP            1.0000          0             40,913             40,913                 0
             13,585 05/17/16 SHORT    20430 GBP            1.0000          0             19,653             19,653                 0
             67,670 05/18/16 COVER    20482 GBP            1.0000          0             97,494             98,930            (1,436)
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              8,580 05/18/16 SHORT    20484 GBP            1.0000          0             12,544             12,544                 0
              6,060 05/19/16 SHORT    20530 GBP            1.0000          0              8,839              8,839                 0
            106,826 05/19/16 COVER    20539 GBP            1.0000          0            154,197            155,810            (1,614)
             24,019 05/19/16 BUY      20541 GBP            1.0000          0             35,034             35,034                 0
         12,187,188 05/24/16 SELL     20709 GBP            1.0000          0         17,804,262         17,804,262                 0
            180,262 05/24/16 SHORT    20711 GBP            1.0000          0            263,345            263,345                 0
              1,010 05/31/16 COVER    20939 GBP            1.0000          0              1,479              1,470                 9
             45,045 05/31/16 COVER    20941 GBP            1.0000          0             65,968             65,563               405
             68,680 06/01/16 SHORT    20984 GBP            1.0000          0             98,982             98,982                 0
             72,215 06/01/16 COVER    20986 GBP            1.0000          0            105,351            104,076             1,275
                  0 06/01/16 INT -    21005 GBP             .0000          0                  0                  0                 0
                573 06/01/16 SHORT    21007 GBP            1.0000          0                826                826                 0
             30,300 06/02/16 SHORT    21063 GBP            1.0000          0             43,773             43,773                 0
             22,880 06/02/16 SHORT    21065 GBP            1.0000          0             33,054             33,054                 0
             20,711 06/13/16 COVER    21438 GBP            1.0000          0             30,058             29,569               489
             22,220 06/16/16 SHORT    21600 GBP            1.0000          0             31,256             31,256                 0
             39,390 06/17/16 COVER    21641 GBP            1.0000          0             55,823             56,308              (485)
            111,100 06/20/16 COVER    21681 GBP            1.0000          0            157,450            163,267            (5,817)
             36,360 06/21/16 COVER    21734 GBP            1.0000          0             51,529             53,347            (1,818)
             45,450 06/22/16 COVER    21772 GBP            1.0000          0             64,411             66,752            (2,341)
             13,253 06/23/16 COVER    21813 GBP            1.0000          0             18,783             19,624              (842)
             30,177 06/23/16 BUY      21815 GBP            1.0000          0             44,682             44,682                 0
            157,560 06/27/16 SHORT    21891 GBP            1.0000          0            207,160            207,160                 0
              6,060 06/28/16 COVER    21935 GBP            1.0000          0              8,146              8,073                74
              8,080 06/29/16 SHORT    21976 GBP            1.0000          0             10,928             10,928                 0
  CAD COLL  CANADIAN DOLLAR
            CASH COLLATERAL
                  0 07/01/15 INT -     7493 CAD             .0000          0                  0                  0                 0
                  0 07/01/15 INT       7495 CAD             .0000          0                  0                  0                 0
                267 07/01/15 SHORT     7503 CAD            1.0000          0                213                213                 0
                 55 07/01/15 COVER     7505 CAD            1.0000          0                 45                 44                 1
                370 07/01/15 SHORT    11734 CAD            1.0000          0                295                295                 0
                  0 07/01/15 INT -    11743 CAD             .0000          0                  0                  0                 0
            375,860 07/10/15 SHORT     7613 CAD            1.0000          0            295,348            295,348                 0
            256,133 07/10/15 COVER    12029 CAD            1.0000          0            227,215            201,268            25,947
              8,340 07/23/15 COVER     7720 CAD            1.0000          0              6,428              6,418                 9
                  0 08/03/15 INT -     7802 CAD             .0000          0                  0                  0                 0
                  0 08/03/15 INT       7804 CAD             .0000          0                  0                  0                 0
              1,055 08/03/15 SHORT     7813 CAD            1.0000          0                804                804                 0
                  4 08/03/15 COVER     7815 CAD            1.0000          0                  3                  3                 0
                  0 08/03/15 INT -    12616 CAD             .0000          0                  0                  0                 0
                111 08/03/15 SHORT    12634 CAD            1.0000          0                 85                 85                 0
                  0 09/01/15 INT -     8057 CAD             .0000          0                  0                  0                 0
              1,739 09/01/15 SHORT     8066 CAD            1.0000          0              1,317              1,317                 0
              2,790 09/09/15 COVER     8129 CAD            1.0000          0              2,118              2,116                 2
             97,300 10/01/15 SHORT     8326 CAD            1.0000          0             73,534             73,534                 0
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              3,224 10/01/15 SHORT     8337 CAD            1.0000          0              2,436              2,436                 0
          1,541,498 10/07/15 COVER     8381 CAD            1.0000          0          1,162,531          1,184,310           (21,779)
            108,880 10/07/15 BUY       8383 CAD            1.0000          0             83,651             83,651                 0
             41,700 10/09/15 SELL      8414 CAD            1.0000          0             32,017             32,258               242
            122,320 10/19/15 SELL      8474 CAD            1.0000          0             94,074             94,252               178
            225,180 10/21/15 SELL      8493 CAD            1.0000          0            173,322            171,946            (1,377)
            383,640 10/22/15 BUY       8504 CAD            1.0000          0            292,654            292,654                 0
                  0 11/02/15 INT -     8593 CAD             .0000          0                  0                  0                 0
              1,108 11/02/15 SELL      8595 CAD            1.0000          0                846                846                 0
                  0 11/02/15 INT       8597 CAD             .0000          0                  0                  0                 0
                  1 11/02/15 BUY       8599 CAD            1.0000          0                  1                  1                 0
             33,360 11/06/15 COVER     8657 CAD            1.0000          0             25,341             25,084               257
             97,300 11/10/15 SHORT     8678 CAD            1.0000          0             73,365             73,365                 0
            108,420 11/11/15 SHORT     8691 CAD            1.0000          0             81,697             81,697                 0
              1,107 11/16/15 COVER     8725 CAD            1.0000          0                832                828                 4
             55,600 11/20/15 SHORT     8772 CAD            1.0000          0             41,710             41,710                 0
            119,540 11/23/15 SHORT     8784 CAD            1.0000          0             89,479             89,479                 0
             11,120 11/24/15 COVER     8795 CAD            1.0000          0              8,339              8,338                 1
             36,140 11/25/15 COVER     8809 CAD            1.0000          0             27,103             27,144               (41)
             25,020 11/26/15 COVER     8814 CAD            1.0000          0             18,764             18,818               (54)
            144,560 11/27/15 SHORT     8824 CAD            1.0000          0            108,159            108,159                 0
            236,300 11/30/15 COVER     8836 CAD            1.0000          0            177,027            177,449              (422)
             85,720 12/01/15 COVER     8851 CAD            1.0000          0             64,218             64,099               119
            208,960 12/01/15 BUY       8853 CAD            1.0000          0            156,255            156,255                 0
                  0 12/01/15 INT -     8858 CAD             .0000          0                  0                  0                 0
                  0 12/01/15 INT       8860 CAD             .0000          0                  0                  0                 0
                  0 12/01/15 BUY       8868 CAD            1.0000          0                  0                  0                 0
              1,034 12/01/15 SELL      8870 CAD            1.0000          0                773                773                 0
            207,926 12/02/15 SELL      8881 CAD            1.0000          0            155,482            155,779               297
                574 12/02/15 SHORT     8883 CAD            1.0000          0                430                430                 0
            250,200 12/03/15 SHORT     8894 CAD            1.0000          0            186,807            186,807                 0
             33,360 12/04/15 SHORT     8906 CAD            1.0000          0             24,990             24,990                 0
            455,920 12/07/15 SHORT     8918 CAD            1.0000          0            338,044            338,044                 0
            269,660 12/08/15 SHORT     8928 CAD            1.0000          0            198,923            198,923                 0
             55,600 12/09/15 COVER     8941 CAD            1.0000          0             41,254             41,018               236
              1,034 12/09/15 COVER     8947 CAD            1.0000          0                767                763                 4
            119,540 12/10/15 COVER     8957 CAD            1.0000          0             88,697             87,959               739
            286,340 12/11/15 SHORT     8967 CAD            1.0000          0            208,916            208,916                 0
            119,590 12/14/15 SHORT     8986 CAD            1.0000          0             86,981             86,981                 0
            391,980 12/15/15 COVER     8999 CAD            1.0000          0            289,168            284,952             4,216
            375,300 12/16/15 COVER     9015 CAD            1.0000          0            276,863            271,406             5,457
            319,700 12/17/15 SHORT     9025 CAD            1.0000          0            229,315            229,315                 0
             25,020 12/18/15 COVER     9035 CAD            1.0000          0             18,251             18,004               247
             55,600 12/21/15 COVER     9048 CAD            1.0000          0             40,558             39,773               786
            130,660 12/22/15 COVER     9056 CAD            1.0000          0             95,312             93,750             1,561
            308,580 12/23/15 COVER     9066 CAD            1.0000          0            225,098            222,649             2,449
              8,340 12/24/15 COVER     9074 CAD            1.0000          0              6,084              6,021                63
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             88,960 12/29/15 SHORT     9088 CAD            1.0000          0             64,252             64,252                 0
            222,400 12/30/15 SHORT     9098 CAD            1.0000          0            160,144            160,144                 0
            211,280 12/31/15 SHORT     9106 CAD            1.0000          0            152,098            152,098                 0
            175,140 01/04/16 SHORT     9118 CAD            1.0000          0            125,611            125,611                 0
                  0 01/04/16 INT -     9124 CAD             .0000          0                  0                  0                 0
              1,492 01/04/16 SHORT     9126 CAD            1.0000          0              1,070              1,070                 0
                  0 01/04/16 INT -    16795 CAD             .0000          0                  0                  0                 0
                  0 01/04/16 SHORT    16797 CAD            1.0000          0                  0                  0                 0
             41,700 01/05/16 SHORT     9142 CAD            1.0000          0             29,826             29,826                 0
            297,460 01/06/16 SHORT     9152 CAD            1.0000          0            211,084            211,084                 0
            475,380 01/07/16 SHORT     9164 CAD            1.0000          0            338,012            338,012                 0
             50,040 01/08/16 SHORT     9173 CAD            1.0000          0             35,364             35,364                 0
            105,640 01/11/16 SHORT     9183 CAD            1.0000          0             74,457             74,457                 0
            113,980 01/12/16 COVER     9195 CAD            1.0000          0             81,616             79,863             1,754
            358,620 01/13/16 SHORT     9207 CAD            1.0000          0            251,504            251,504                 0
          1,122,318 01/13/16 COVER     9209 CAD            1.0000          0            800,920            787,094            13,826
            300,240 01/14/16 COVER     9220 CAD            1.0000          0            214,260            209,132             5,129
            464,260 01/15/16 SHORT     9229 CAD            1.0000          0            320,511            320,511                 0
            144,560 01/18/16 SHORT     9236 CAD            1.0000          0             99,580             99,580                 0
             94,520 01/19/16 COVER     9244 CAD            1.0000          0             66,456             65,092             1,364
            272,440 01/20/16 SHORT     9256 CAD            1.0000          0            186,137            186,137                 0
            297,460 01/21/16 COVER     9272 CAD            1.0000          0            208,096            207,419               677
            558,780 01/22/16 COVER     9284 CAD            1.0000          0            390,910            395,373            (4,463)
            375,300 01/25/16 SHORT     9297 CAD            1.0000          0            263,618            263,618                 0
            336,380 01/26/16 COVER     9308 CAD            1.0000          0            235,662            238,686            (3,024)
             25,020 01/27/16 COVER     9318 CAD            1.0000          0             17,529             17,749              (221)
            391,980 01/28/16 COVER     9328 CAD            1.0000          0            274,615            278,355            (3,741)
            307,685 01/29/16 COVER     9338 CAD            1.0000          0            215,559            218,642            (3,084)
            109,315 01/29/16 BUY       9340 CAD            1.0000          0             77,680             77,680                 0
            109,315 02/01/16 SELL      9353 CAD            1.0000          0             77,680             78,043               363
            257,645 02/01/16 SHORT     9355 CAD            1.0000          0            183,940            183,940                 0
              2,064 02/01/16 SHORT     9380 CAD            1.0000          0              1,473              1,473                 0
                  0 02/01/16 INT -    17457 CAD             .0000          0                  0                  0                 0
                  0 02/01/16 SHORT    17471 CAD            1.0000          0                  0                  0                 0
            269,660 02/02/16 SHORT     9391 CAD            1.0000          0            191,656            191,656                 0
            272,440 02/03/16 COVER     9401 CAD            1.0000          0            194,059            196,722            (2,663)
            239,080 02/04/16 COVER     9414 CAD            1.0000          0            170,297            174,645            (4,348)
             17,849 02/05/16 COVER     9421 CAD            1.0000          0             12,714             12,893              (179)
             26,631 02/05/16 BUY       9423 CAD            1.0000          0             19,237             19,237                 0
             26,631 02/08/16 SELL      9433 CAD            1.0000          0             19,237             19,065              (172)
            262,489 02/08/16 SHORT     9435 CAD            1.0000          0            187,908            187,908                 0
            483,720 02/09/16 SHORT     9445 CAD            1.0000          0            350,040            350,040                 0
            264,100 02/10/16 SHORT     9455 CAD            1.0000          0            189,720            189,720                 0
            133,440 02/11/16 SHORT     9467 CAD            1.0000          0             95,457             95,457                 0
            536,540 02/12/16 COVER     9478 CAD            1.0000          0            386,134            385,958               175
            294,680 02/16/16 COVER     9487 CAD            1.0000          0            212,073            212,198              (125)
            312,529 02/17/16 COVER     9498 CAD            1.0000          0            224,918            228,240            (3,321)
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            151,731 02/17/16 BUY       9500 CAD            1.0000          0            110,810            110,810                 0
            116,760 02/18/16 BUY       9511 CAD            1.0000          0             85,251             85,251                 0
            144,560 02/19/16 SELL      9522 CAD            1.0000          0            105,562            104,481            (1,081)
             33,360 02/22/16 BUY       9537 CAD            1.0000          0             24,376             24,376                 0
            157,291 02/23/16 SELL      9547 CAD            1.0000          0            114,875            113,979              (895)
             12,289 02/23/16 SHORT     9549 CAD            1.0000          0              8,905              8,905                 0
              2,064 02/23/16 COVER     9555 CAD            1.0000          0              1,496              1,496                 0
             72,280 02/24/16 SHORT     9564 CAD            1.0000          0             52,445             52,445                 0
             50,040 02/25/16 COVER     9574 CAD            1.0000          0             36,302             36,800              (497)
              8,340 02/26/16 COVER     9584 CAD            1.0000          0              6,050              6,160              (109)
             24,125 02/29/16 COVER     9596 CAD            1.0000          0             17,502             17,809              (308)
            139,895 02/29/16 BUY       9598 CAD            1.0000          0            103,274            103,274                 0
            247,420 03/01/16 BUY       9607 CAD            1.0000          0            184,044            184,044                 0
                928 03/01/16 SELL      9620 CAD            1.0000          0                688                690                 2
             50,040 03/02/16 SELL      9631 CAD            1.0000          0             37,121             37,210                89
            152,900 03/03/16 BUY       9641 CAD            1.0000          0            114,275            114,275                 0
            136,220 03/04/16 BUY       9653 CAD            1.0000          0            101,904            101,904                 0
            314,140 03/07/16 BUY       9663 CAD            1.0000          0            236,249            236,249                 0
             77,840 03/08/16 SELL      9672 CAD            1.0000          0             58,151             58,059               (91)
            191,820 03/09/16 BUY       9681 CAD            1.0000          0            144,204            144,204                 0
             83,400 03/10/16 SELL      9691 CAD            1.0000          0             62,376             62,563               187
            299,890 03/11/16 BUY       9712 CAD            1.0000          0            226,452            226,452                 0
             77,840 03/14/16 SELL      9724 CAD            1.0000          0             58,350             58,566               216
             91,740 03/15/16 SELL      9735 CAD            1.0000          0             68,769             68,663              (107)
            139,000 03/16/16 BUY       9744 CAD            1.0000          0            104,026            104,026                 0
            144,560 03/17/16 BUY       9755 CAD            1.0000          0            111,337            111,337                 0
            183,480 03/18/16 SELL      9765 CAD            1.0000          0            137,911            141,340             3,429
            125,100 03/21/16 BUY       9778 CAD            1.0000          0             95,737             95,737                 0
             63,940 03/22/16 SELL      9790 CAD            1.0000          0             48,142             48,985               843
            194,600 03/23/16 SELL      9803 CAD            1.0000          0            146,519            147,380               860
             13,900 03/24/16 SELL      9813 CAD            1.0000          0             10,466             10,475                 9
             27,800 03/28/16 BUY       9823 CAD            1.0000          0             21,074             21,074                 0
             22,240 03/29/16 BUY       9834 CAD            1.0000          0             16,896             16,896                 0
            150,120 03/30/16 BUY       9846 CAD            1.0000          0            116,012            116,012                 0
             52,820 03/31/16 SELL      9858 CAD            1.0000          0             39,908             40,837               929
             27,800 04/01/16 SELL      9873 CAD            1.0000          0             21,004             21,235               231
                  0 04/01/16 INT -     9877 CAD             .0000          0                  0                  0                 0
                  0 04/01/16 INT       9879 CAD             .0000          0                  0                  0                 0
                 83 04/01/16 SELL      9887 CAD            1.0000          0                 63                 63                 1
                 63 04/01/16 BUY       9889 CAD            1.0000          0                 48                 48                 0
                  0 04/01/16 INT -    18947 CAD             .0000          0                  0                  0                 0
                  0 04/01/16 SHORT    18960 CAD             .0000          0                  0                  0                 0
            200,160 04/04/16 SELL      9923 CAD            1.0000          0            151,229            153,291             2,062
             75,060 04/05/16 SELL      9936 CAD            1.0000          0             56,711             56,941               230
             58,380 04/06/16 BUY       9946 CAD            1.0000          0             44,409             44,409                 0
            208,500 04/08/16 BUY       9971 CAD            1.0000          0            160,706            160,706                 0
              5,560 04/11/16 SELL      9980 CAD            1.0000          0              4,219              4,305                86
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            169,580 04/13/16 BUY      10004 CAD            1.0000          0            132,759            132,759                 0
             38,920 04/14/16 SELL     10013 CAD            1.0000          0             29,799             30,316               517
            969,222 04/14/16 SELL     10016 CAD            1.0000          0            742,088            754,964            12,875
             52,820 04/15/16 SELL     10031 CAD            1.0000          0             40,442             41,025               583
            122,320 04/18/16 BUY      10042 CAD            1.0000          0             95,220             95,220                 0
            222,400 04/19/16 BUY      10054 CAD            1.0000          0            175,762            175,762                 0
            119,540 04/20/16 BUY      10065 CAD            1.0000          0             94,401             94,401                 0
             55,600 04/21/16 SELL     10077 CAD            1.0000          0             43,152             43,749               597
             30,580 04/22/16 SELL     10087 CAD            1.0000          0             23,734             24,176               442
            113,980 04/25/16 SELL     10097 CAD            1.0000          0             88,461             90,010             1,549
              2,780 04/26/16 SELL     10109 CAD            1.0000          0              2,158              2,202                44
            113,980 04/27/16 BUY      10119 CAD            1.0000          0             90,110             90,110                 0
              5,560 04/28/16 BUY      10129 CAD            1.0000          0              4,433              4,433                 0
            108,420 04/29/16 BUY      10139 CAD            1.0000          0             86,556             86,556                 0
                  0 05/02/16 INT -    10156 CAD             .0000          0                  0                  0                 0
                 30 05/02/16 SELL     10163 CAD            1.0000          0                 24                 24                 1
                  0 05/02/16 INT -    19812 CAD             .0000          0                  0                  0                 0
                  0 05/02/16 SHORT    19828 CAD            1.0000          0                  0                  0                 0
             58,361 05/06/16 SHORT    20019 CAD            1.0000          0             45,152             45,152                 0
             58,472 05/09/16 COVER    20088 CAD            1.0000          0             45,237             45,058               178
             20,658 05/09/16 BUY      20090 CAD            1.0000          0             15,919             15,919                 0
             65,620 05/12/16 SELL     20227 CAD            1.0000          0             50,895             51,198               303
            113,870 05/13/16 BUY      20299 CAD            1.0000          0             88,029             88,029                 0
             90,710 05/16/16 SELL     20356 CAD            1.0000          0             70,142             70,340               198
             17,370 05/17/16 BUY      20414 CAD            1.0000          0             13,464             13,464                 0
             49,608 05/18/16 SELL     20490 CAD            1.0000          0             38,392             38,340               (52)
             79,702 05/18/16 SHORT    20492 CAD            1.0000          0             61,598             61,598                 0
             71,410 05/19/16 COVER    20524 CAD            1.0000          0             55,190             54,339               850
             30,580 05/26/16 BUY      10400 CAD            1.0000          0             23,558             23,558                 0
             61,160 05/30/16 SELL     10421 CAD            1.0000          0             47,104             46,785              (318)
             28,950 05/30/16 COVER    20884 CAD            1.0000          0             22,214             22,146                68
             83,400 05/31/16 SELL     10432 CAD            1.0000          0             64,232             63,757              (476)
             24,516 05/31/16 COVER    20935 CAD            1.0000          0             18,811             18,742                70
             68,124 05/31/16 BUY      20937 CAD            1.0000          0             52,079             52,079                 0
             22,240 06/01/16 BUY      10444 CAD            1.0000          0             16,987             16,987                 0
                  0 06/01/16 INT -    10453 CAD             .0000          0                  0                  0                 0
                115 06/01/16 SELL     10455 CAD            1.0000          0                 88                 88                (1)
             23,160 06/01/16 BUY      20971 CAD            1.0000          0             17,690             17,690                 0
                  0 06/01/16 INT -    21001 CAD             .0000          0                  0                  0                 0
                235 06/01/16 SELL     21003 CAD            1.0000          0                179                179                 0
            102,860 06/02/16 BUY      10473 CAD            1.0000          0             78,468             78,468                 0
             90,710 06/02/16 BUY      21052 CAD            1.0000          0             69,199             69,199                 0
             13,171 06/13/16 BUY      21430 CAD            1.0000          0             10,322             10,322                 0
             66,720 06/16/16 SELL     10625 CAD            1.0000          0             51,477             51,185              (291)
             21,230 06/16/16 SELL     21593 CAD            1.0000          0             16,509             16,287              (222)
             72,280 06/17/16 BUY      10637 CAD            1.0000          0             56,144             56,144                 0
             40,530 06/17/16 SELL     21633 CAD            1.0000          0             31,518             31,482               (36)
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            100,080 06/20/16 BUY      10650 CAD            1.0000          0             78,227             78,227                 0
            189,140 06/20/16 SELL     21677 CAD            1.0000          0            147,082            147,841               759
             41,700 06/21/16 BUY      10664 CAD            1.0000          0             32,545             32,545                 0
             90,710 06/21/16 SELL     21714 CAD            1.0000          0             70,539             70,795               256
             22,240 06/22/16 SELL     10676 CAD            1.0000          0             17,197             17,350               152
             34,740 06/22/16 BUY      21760 CAD            1.0000          0             27,101             27,101                 0
            247,420 06/23/16 BUY      10695 CAD            1.0000          0            193,964            193,964                 0
            173,700 06/23/16 SELL     21797 CAD            1.0000          0            135,131            136,171             1,040
            408,660 06/27/16 SELL     10721 CAD            1.0000          0            316,872            311,871            (5,001)
            231,600 06/27/16 BUY      21889 CAD            1.0000          0            176,747            176,747                 0
            341,940 06/28/16 BUY      10738 CAD            1.0000          0            261,392            261,392                 0
             32,810 06/28/16 BUY      21926 CAD            1.0000          0             25,081             25,081                 0
            294,680 06/29/16 BUY      10751 CAD            1.0000          0            226,773            226,773                 0
             55,970 06/29/16 SELL     21967 CAD            1.0000          0             43,130             43,072               (58)
  USD COLL  CASH COLLATERAL HELD AT BR TRUST REC
                  0 07/01/15 INT -      882                 .0000          0                  0                  0                 0
            213,300 07/01/15 BUY        886                1.0000          0            213,300            213,300                 0
                  0 07/01/15 INT -     7499                 .0000          0                  0                  0                 0
              2,040 07/01/15 SELL      7500                1.0000          0              2,040              2,040                 0
            346,258 07/01/15 SELL      7513                1.0000          0            346,258            346,258                 0
            804,784 07/01/15 BUY      11731                1.0000          0            804,784            804,784                 0
              2,189 07/01/15 SELL     11740                1.0000          0              2,189              2,189                 0
                  0 07/01/15 INT -    11749                 .0000          0                  0                  0                 0
          1,997,341 07/02/15 SELL      7526                1.0000          0          1,997,341          1,997,341                 0
            101,237 07/02/15 SELL     11752                1.0000          0            101,237            101,237                 0
            451,930 07/03/15 BUY       7534                1.0000          0            451,930            451,930                 0
            234,054 07/03/15 BUY      11812                1.0000          0            234,054            234,054                 0
             94,417 07/06/15 SELL      7544                1.0000          0             94,417             94,417                 0
             69,324 07/06/15 BUY      11821                1.0000          0             69,324             69,324                 0
                  3 07/07/15 COVER     4706                1.0000          0                  3                  3                 0
          1,706,549 07/07/15 BUY       7552                1.0000          0          1,706,549          1,706,549                 0
          1,150,900 07/07/15 BUY      11856                1.0000          0          1,150,900          1,150,900                 0
                  2 07/08/15 COVER     4709                1.0000          0                  2                  2                 0
            981,195 07/08/15 SELL      7570                1.0000          0            981,195            981,195                 0
            342,409 07/08/15 BUY      11891                1.0000          0            342,409            342,409                 0
            884,336 07/09/15 BUY      11958                1.0000          0            884,336            884,336                 0
          2,055,353 07/09/15 BUY      11959                1.0000          0          2,055,353          2,055,353                 0
          5,303,099 07/09/15 BUY      11960                1.0000          0          5,303,099          5,303,099                 0
          4,342,203 07/09/15 BUY      11961                1.0000          0          4,342,203          4,342,203                 0
            204,645 07/09/15 BUY      11962                1.0000          0            204,645            204,645                 0
          3,663,710 07/09/15 SELL     11969                1.0000          0          3,663,710          3,663,710                 0
            294,875 07/10/15 BUY       7612                1.0000          0            294,875            294,875                 0
            953,926 07/10/15 SELL      7615                1.0000          0            953,926            953,926                 0
            200,945 07/10/15 SELL     12027                1.0000          0            200,945            200,945                 0
          1,047,532 07/10/15 SELL     12028                1.0000          0          1,047,532          1,047,532                 0
                  0 07/13/15 SHORT     4714                1.0000          0                  0                  0                 0
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          4,661,790 07/13/15 SELL      7618                1.0000          0          4,661,790          4,661,790                 0
            493,731 07/13/15 BUY      12042                1.0000          0            493,731            493,731                 0
                  1 07/14/15 COVER     4717                1.0000          0                  1                  1                 0
          2,785,480 07/14/15 SELL      7637                1.0000          0          2,785,480          2,785,480                 0
            897,941 07/14/15 SELL     12114                1.0000          0            897,941            897,941                 0
          1,195,836 07/15/15 SELL      7640                1.0000          0          1,195,836          1,195,836                 0
            545,786 07/15/15 SELL     12127                1.0000          0            545,786            545,786                 0
            160,147 07/16/15 SELL      7655                1.0000          0            160,147            160,147                 0
          1,782,960 07/16/15 SELL      7674                1.0000          0          1,782,960          1,782,960                 0
            401,925 07/16/15 SELL     12168                1.0000          0            401,925            401,925                 0
            387,637 07/17/15 SELL     12219                1.0000          0            387,637            387,637                 0
                  0 07/20/15 SHORT     4726                1.0000          0                  0                  0                 0
            113,663 07/20/15 BUY       7685                1.0000          0            113,663            113,663                 0
             18,089 07/20/15 SELL     12247                1.0000          0             18,089             18,089                 0
                  0 07/21/15 COVER     4729                1.0000          0                  0                  0                 0
            308,023 07/21/15 SELL      7700                1.0000          0            308,023            308,023                 0
            844,405 07/21/15 BUY      12292                1.0000          0            844,405            844,405                 0
          1,009,313 07/22/15 BUY       7711                1.0000          0          1,009,313          1,009,313                 0
          1,165,836 07/23/15 BUY       7718                1.0000          0          1,165,836          1,165,836                 0
          1,065,565 07/23/15 SELL      7722                1.0000          0          1,065,565          1,065,565                 0
          1,053,247 07/24/15 BUY       7734                1.0000          0          1,053,247          1,053,247                 0
                  2 07/27/15 COVER     4739                1.0000          0                  2                  2                 0
          2,591,896 07/27/15 BUY       7746                1.0000          0          2,591,896          2,591,896                 0
          1,886,139 07/28/15 BUY       7758                1.0000          0          1,886,139          1,886,139                 0
          2,903,093 07/29/15 SELL      7770                1.0000          0          2,903,093          2,903,093                 0
            333,004 07/29/15 BUY      12488                1.0000          0            333,004            333,004                 0
                  0 07/31/15 COVER     4750                1.0000          0                  0                  0                 0
                  0 07/31/15 COVER     4751                1.0000          0                  0                  0                 0
            424,764 07/31/15 SELL      7793                1.0000          0            424,764            424,764                 0
            725,580 07/31/15 SELL     12576                1.0000          0            725,580            725,580                 0
                  0 08/03/15 INT -      952                 .0000          0                  0                  0                 0
                  0 08/03/15 INT -     7808                 .0000          0                  0                  0                 0
                550 08/03/15 SELL      7809                1.0000          0                550                550                 0
              7,775 08/03/15 BUY       7810                1.0000          0              7,775              7,775                 0
            258,467 08/03/15 SELL     12613                1.0000          0            258,467            258,467                 0
                  0 08/03/15 INT -    12624                 .0000          0                  0                  0                 0
                232 08/03/15 SELL     12633                1.0000          0                232                232                 0
            851,946 08/04/15 BUY       7829                1.0000          0            851,946            851,946                 0
            125,623 08/04/15 SELL     12671                1.0000          0            125,623            125,623                 0
                  0 08/05/15 SHORT     4754                1.0000          0                  0                  0                 0
            814,266 08/05/15 BUY       7841                1.0000          0            814,266            814,266                 0
            258,256 08/05/15 SELL     12707                1.0000          0            258,256            258,256                 0
                  1 08/06/15 SHORT     4756                1.0000          0                  1                  1                 0
          1,443,725 08/06/15 SELL      7852                1.0000          0          1,443,725          1,443,725                 0
              2,394 08/06/15 BUY      12746                1.0000          0              2,394              2,394                 0
            673,366 08/06/15 BUY      12747                1.0000          0            673,366            673,366                 0
            678,523 08/06/15 SELL     12750                1.0000          0            678,523            678,523                 0
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          1,129,685 08/06/15 SELL     12751                1.0000          0          1,129,685          1,129,685                 0
                  0 08/07/15 SHORT     4757                1.0000          0                  0                  0                 0
          1,755,304 08/07/15 BUY       7863                1.0000          0          1,755,304          1,755,304                 0
             16,786 08/07/15 SELL     12772                1.0000          0             16,786             16,786                 0
            600,000 08/07/15 BUY      12773                1.0000          0            600,000            600,000                 0
            600,000 08/07/15 SELL     12790                1.0000          0            600,000            600,000                 0
            744,619 08/10/15 BUY       7875                1.0000          0            744,619            744,619                 0
            529,523 08/10/15 SELL     12793                1.0000          0            529,523            529,523                 0
            469,091 08/12/15 SELL      7895                1.0000          0            469,091            469,091                 0
            547,435 08/12/15 BUY      12880                1.0000          0            547,435            547,435                 0
             20,719 08/13/15 BUY       7907                1.0000          0             20,719             20,719                 0
            968,911 08/13/15 BUY      12916                1.0000          0            968,911            968,911                 0
            484,825 08/14/15 BUY       7910                1.0000          0            484,825            484,825                 0
            167,406 08/14/15 SELL     12920                1.0000          0            167,406            167,406                 0
          1,008,823 08/17/15 SELL      7930                1.0000          0          1,008,823          1,008,823                 0
            127,314 08/17/15 BUY      12980                1.0000          0            127,314            127,314                 0
                  0 08/18/15 SHORT     4761                1.0000          0                  0                  0                 0
                  0 08/18/15 RSHORT    4763                1.0000          0                  0                  0                 0
            785,182 08/18/15 SELL      7938                1.0000          0            785,182            785,182                 0
             13,639 08/18/15 BUY      13007                1.0000          0             13,639             13,639                 0
          1,006,273 08/19/15 BUY       7953                1.0000          0          1,006,273          1,006,273                 0
          1,851,563 08/19/15 BUY      13073                1.0000          0          1,851,563          1,851,563                 0
          2,718,399 08/20/15 BUY       7964                1.0000          0          2,718,399          2,718,399                 0
            586,319 08/20/15 BUY      13117                1.0000          0            586,319            586,319                 0
          6,316,405 08/21/15 BUY       7975                1.0000          0          6,316,405          6,316,405                 0
            694,462 08/21/15 BUY      13157                1.0000          0            694,462            694,462                 0
          4,989,812 08/24/15 COVER     7988                1.0000          0          4,989,812          4,989,812                 0
          1,618,464 08/24/15 BUY       7989                1.0000          0          1,618,464          1,618,464                 0
            425,942 08/24/15 SELL     13194                1.0000          0            425,942            425,942                 0
         12,026,324 08/25/15 BUY       8002                1.0000          0         12,026,324         12,026,324                 0
            863,903 08/25/15 BUY      13212                1.0000          0            863,903            863,903                 0
                  0 08/26/15 SHORT     4767                1.0000          0                  0                  0                 0
            852,977 08/26/15 SELL      8013                1.0000          0            852,977            852,977                 0
          2,135,237 08/26/15 BUY      13288                1.0000          0          2,135,237          2,135,237                 0
          7,484,371 08/27/15 SELL      8025                1.0000          0          7,484,371          7,484,371                 0
            727,113 08/27/15 BUY      13335                1.0000          0            727,113            727,113                 0
          6,049,635 08/28/15 SELL      8029                1.0000          0          6,049,635          6,049,635                 0
             29,013 08/28/15 SELL     13357                1.0000          0             29,013             29,013                 0
                  0 09/01/15 INT -     8061                 .0000          0                  0                  0                 0
                640 09/01/15 SELL      8062                1.0000          0                640                640                 0
          2,540,227 09/01/15 BUY       8063                1.0000          0          2,540,227          2,540,227                 0
          1,040,641 09/01/15 SELL     13462                1.0000          0          1,040,641          1,040,641                 0
          7,373,916 09/02/15 BUY       8080                1.0000          0          7,373,916          7,373,916                 0
          2,339,592 09/02/15 BUY      13505                1.0000          0          2,339,592          2,339,592                 0
          3,895,086 09/03/15 SELL      8092                1.0000          0          3,895,086          3,895,086                 0
            180,037 09/03/15 BUY      13544                1.0000          0            180,037            180,037                 0
              6,112 09/04/15 BUY       8103                1.0000          0              6,112              6,112                 0
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            335,474 09/04/15 SELL     13610                1.0000          0            335,474            335,474                 0
          3,597,035 09/08/15 BUY       8116                1.0000          0          3,597,035          3,597,035                 0
            333,377 09/08/15 BUY      13691                1.0000          0            333,377            333,377                 0
          5,840,366 09/09/15 SELL      8131                1.0000          0          5,840,366          5,840,366                 0
            315,270 09/09/15 BUY      13736                1.0000          0            315,270            315,270                 0
             41,737 09/09/15 BUY      13737                1.0000          0             41,737             41,737                 0
          1,192,987 09/09/15 BUY      13738                1.0000          0          1,192,987          1,192,987                 0
            889,612 09/09/15 SELL     13739                1.0000          0            889,612            889,612                 0
          2,494,509 09/10/15 BUY       8138                1.0000          0          2,494,509          2,494,509                 0
          2,347,405 09/10/15 SELL     13784                1.0000          0          2,347,405          2,347,405                 0
            958,949 09/11/15 SELL      8164                1.0000          0            958,949            958,949                 0
          1,064,388 09/11/15 BUY      13860                1.0000          0          1,064,388          1,064,388                 0
            869,469 09/14/15 SELL      8179                1.0000          0            869,469            869,469                 0
             14,374 09/14/15 SELL     13881                1.0000          0             14,374             14,374                 0
          1,113,246 09/15/15 BUY       8191                1.0000          0          1,113,246          1,113,246                 0
            385,872 09/15/15 BUY      13954                1.0000          0            385,872            385,872                 0
          2,980,069 09/16/15 SELL      8201                1.0000          0          2,980,069          2,980,069                 0
             33,223 09/16/15 BUY      13993                1.0000          0             33,223             33,223                 0
          2,866,328 09/17/15 SELL      8212                1.0000          0          2,866,328          2,866,328                 0
            361,051 09/17/15 SELL     14032                1.0000          0            361,051            361,051                 0
          1,103,243 09/18/15 BUY       8223                1.0000          0          1,103,243          1,103,243                 0
            587,254 09/18/15 SELL     14071                1.0000          0            587,254            587,254                 0
          4,081,285 09/21/15 BUY       8230                1.0000          0          4,081,285          4,081,285                 0
          1,125,174 09/21/15 BUY      14084                1.0000          0          1,125,174          1,125,174                 0
              2,455 09/21/15 SELL     14114                1.0000          0              2,455              2,455                 0
          1,392,432 09/22/15 SELL      8248                1.0000          0          1,392,432          1,392,432                 0
            136,676 09/22/15 SELL     14140                1.0000          0            136,676            136,676                 0
                  1 09/23/15 SHORT     4770                1.0000          0                  1                  1                 0
          4,628,586 09/23/15 BUY       8258                1.0000          0          4,628,586          4,628,586                 0
            248,144 09/23/15 BUY      14169                1.0000          0            248,144            248,144                 0
            683,647 09/24/15 BUY       8270                1.0000          0            683,647            683,647                 0
            147,464 09/24/15 BUY      14215                1.0000          0            147,464            147,464                 0
          1,021,231 09/25/15 BUY       8282                1.0000          0          1,021,231          1,021,231                 0
            733,369 09/25/15 BUY      14259                1.0000          0            733,369            733,369                 0
             96,717 09/25/15 SELL     14260                1.0000          0             96,717             96,717                 0
            576,226 09/28/15 SELL      8294                1.0000          0            576,226            576,226                 0
            676,920 09/28/15 SELL     14305                1.0000          0            676,920            676,920                 0
          5,970,517 09/29/15 BUY       8306                1.0000          0          5,970,517          5,970,517                 0
             11,527 09/29/15 BUY      14341                1.0000          0             11,527             11,527                 0
            410,049 09/30/15 SELL      8317                1.0000          0            410,049            410,049                 0
          1,794,962 09/30/15 BUY      14376                1.0000          0          1,794,962          1,794,962                 0
          4,475,529 10/01/15 SELL      8325                1.0000          0          4,475,529          4,475,529                 0
            886,655 10/01/15 BUY       8328                1.0000          0            886,655            886,655                 0
                404 10/01/15 SELL      8330                1.0000          0                404                404                 0
            896,657 10/01/15 SELL     14414                1.0000          0            896,657            896,657                 0
            777,190 10/02/15 SELL      8353                1.0000          0            777,190            777,190                 0
            103,654 10/02/15 SELL     14465                1.0000          0            103,654            103,654                 0
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          3,469,761 10/05/15 SELL      8363                1.0000          0          3,469,761          3,469,761                 0
            197,399 10/05/15 BUY      14494                1.0000          0            197,399            197,399                 0
          4,249,894 10/06/15 SELL      8374                1.0000          0          4,249,894          4,249,894                 0
          1,351,258 10/06/15 SELL     14529                1.0000          0          1,351,258          1,351,258                 0
          1,260,697 10/07/15 SELL      8385                1.0000          0          1,260,697          1,260,697                 0
            425,432 10/07/15 BUY       8386                1.0000          0            425,432            425,432                 0
            811,635 10/07/15 BUY      14572                1.0000          0            811,635            811,635                 0
          1,451,908 10/07/15 BUY      14573                1.0000          0          1,451,908          1,451,908                 0
          1,958,524 10/07/15 SELL     14574                1.0000          0          1,958,524          1,958,524                 0
          3,116,434 10/07/15 SELL     14577                1.0000          0          3,116,434          3,116,434                 0
            476,150 10/07/15 SELL     14578                1.0000          0            476,150            476,150                 0
          2,646,487 10/08/15 SELL      8403                1.0000          0          2,646,487          2,646,487                 0
            670,197 10/08/15 SELL     14625                1.0000          0            670,197            670,197                 0
          2,419,007 10/09/15 SELL      8412                1.0000          0          2,419,007          2,419,007                 0
            167,530 10/09/15 BUY       8413                1.0000          0            167,530            167,530                 0
            669,070 10/09/15 BUY      14668                1.0000          0            669,070            669,070                 0
            340,423 10/13/15 SELL      8429                1.0000          0            340,423            340,423                 0
            581,518 10/13/15 SELL     14749                1.0000          0            581,518            581,518                 0
          2,419,817 10/14/15 BUY       8436                1.0000          0          2,419,817          2,419,817                 0
          1,227,753 10/14/15 BUY      14810                1.0000          0          1,227,753          1,227,753                 0
                  1 10/15/15 SHORT     4772                1.0000          0                  1                  1                 0
            784,008 10/15/15 BUY       8447                1.0000          0            784,008            784,008                 0
            342,356 10/15/15 BUY      14848                1.0000          0            342,356            342,356                 0
          4,150,701 10/16/15 SELL      8463                1.0000          0          4,150,701          4,150,701                 0
            896,233 10/16/15 SELL     14873                1.0000          0            896,233            896,233                 0
            659,157 10/19/15 SELL      8470                1.0000          0            659,157            659,157                 0
             27,775 10/19/15 SELL      8473                1.0000          0             27,775             27,775                 0
             39,110 10/19/15 BUY      14926                1.0000          0             39,110             39,110                 0
            497,125 10/19/15 SELL     14927                1.0000          0            497,125            497,125                 0
             33,962 10/20/15 BUY       8484                1.0000          0             33,962             33,962                 0
            472,147 10/20/15 SELL     14962                1.0000          0            472,147            472,147                 0
            750,071 10/21/15 BUY       8488                1.0000          0            750,071            750,071                 0
          1,232,635 10/21/15 SELL      8492                1.0000          0          1,232,635          1,232,635                 0
             10,240 10/21/15 BUY      14976                1.0000          0             10,240             10,240                 0
          1,384,834 10/22/15 BUY       8499                1.0000          0          1,384,834          1,384,834                 0
          4,861,655 10/22/15 BUY       8503                1.0000          0          4,861,655          4,861,655                 0
          1,003,244 10/22/15 SELL     15029                1.0000          0          1,003,244          1,003,244                 0
          5,168,602 10/23/15 SELL      8519                1.0000          0          5,168,602          5,168,602                 0
             28,624 10/23/15 SELL     15070                1.0000          0             28,624             28,624                 0
          1,949,479 10/26/15 SELL      8522                1.0000          0          1,949,479          1,949,479                 0
          1,197,464 10/26/15 SELL     15098                1.0000          0          1,197,464          1,197,464                 0
            758,856 10/27/15 BUY       8533                1.0000          0            758,856            758,856                 0
            168,707 10/27/15 SELL     15143                1.0000          0            168,707            168,707                 0
          2,850,336 10/29/15 SELL      8563                1.0000          0          2,850,336          2,850,336                 0
            724,277 10/29/15 BUY       8564                1.0000          0            724,277            724,277                 0
            713,538 10/29/15 SELL     15209                1.0000          0            713,538            713,538                 0
            891,094 10/29/15 BUY      15210                1.0000          0            891,094            891,094                 0
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             32,640 10/30/15 SELL      1396                1.0000          0             32,640             32,640                 0
            612,746 10/30/15 BUY       8577                1.0000          0            612,746            612,746                 0
            207,360 10/30/15 BUY      15237                1.0000          0            207,360            207,360                 0
                  0 11/02/15 INT -     1163                 .0000          0                  0                  0                 0
                  0 11/02/15 INT -     1402                 .0000          0                  0                  0                 0
          1,402,699 11/02/15 BUY       8590                1.0000          0          1,402,699          1,402,699                 0
                  0 11/02/15 INT -     8603                 .0000          0                  0                  0                 0
                 77 11/02/15 SELL      8604                1.0000          0                 77                 77                 0
            481,277 11/02/15 SELL     15268                1.0000          0            481,277            481,277                 0
          2,628,594 11/03/15 SELL      8618                1.0000          0          2,628,594          2,628,594                 0
            509,876 11/03/15 SELL     15307                1.0000          0            509,876            509,876                 0
            814,619 11/04/15 SELL      8623                1.0000          0            814,619            814,619                 0
            101,710 11/04/15 BUY      15348                1.0000          0            101,710            101,710                 0
          1,142,366 11/05/15 BUY       8646                1.0000          0          1,142,366          1,142,366                 0
            101,627 11/05/15 BUY      15379                1.0000          0            101,627            101,627                 0
            272,159 11/06/15 BUY       8655                1.0000          0            272,159            272,159                 0
            684,176 11/06/15 SELL     15397                1.0000          0            684,176            684,176                 0
            255,849 11/09/15 BUY       8671                1.0000          0            255,849            255,849                 0
            726,416 11/09/15 SELL     15458                1.0000          0            726,416            726,416                 0
            469,805 11/10/15 BUY       8680                1.0000          0            469,805            469,805                 0
          2,663,548 11/10/15 BUY       8681                1.0000          0          2,663,548          2,663,548                 0
          1,444,243 11/10/15 SELL     15463                1.0000          0          1,444,243          1,444,243                 0
             13,700 11/10/15 BUY      15487                1.0000          0             13,700             13,700                 0
            869,960 11/11/15 SELL      8689                1.0000          0            869,960            869,960                 0
            279,220 11/11/15 BUY       8690                1.0000          0            279,220            279,220                 0
            246,000 11/11/15 SELL     15504                1.0000          0            246,000            246,000                 0
            207,025 11/11/15 BUY      15511                1.0000          0            207,025            207,025                 0
            418,801 11/12/15 SELL      8702                1.0000          0            418,801            418,801                 0
            752,204 11/12/15 SELL     15554                1.0000          0            752,204            752,204                 0
          3,614,110 11/13/15 BUY       8714                1.0000          0          3,614,110          3,614,110                 0
            499,620 11/13/15 BUY      15592                1.0000          0            499,620            499,620                 0
                831 11/16/15 SELL      8727                1.0000          0                831                831                 0
          1,232,125 11/16/15 BUY      15627                1.0000          0          1,232,125          1,232,125                 0
            983,368 11/16/15 BUY      15628                1.0000          0            983,368            983,368                 0
             74,359 11/16/15 SELL     15631                1.0000          0             74,359             74,359                 0
            411,053 11/17/15 SELL      8740                1.0000          0            411,053            411,053                 0
            503,105 11/17/15 BUY      15690                1.0000          0            503,105            503,105                 0
          3,589,585 11/19/15 SELL      8762                1.0000          0          3,589,585          3,589,585                 0
            514,667 11/19/15 BUY      15764                1.0000          0            514,667            514,667                 0
            166,925 11/20/15 SELL      8770                1.0000          0            166,925            166,925                 0
            908,200 11/20/15 BUY       8771                1.0000          0            908,200            908,200                 0
            348,077 11/20/15 SELL      8774                1.0000          0            348,077            348,077                 0
            216,125 11/20/15 SELL     15785                1.0000          0            216,125            216,125                 0
             18,703 11/20/15 SELL     15786                1.0000          0             18,703             18,703                 0
            184,000 11/20/15 BUY      15793                1.0000          0            184,000            184,000                 0
            221,027 11/20/15 SELL     15802                1.0000          0            221,027            221,027                 0
            430,200 11/23/15 SELL      8782                1.0000          0            430,200            430,200                 0
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            330,815 11/23/15 SELL      8783                1.0000          0            330,815            330,815                 0
            708,269 11/23/15 SELL      8786                1.0000          0            708,269            708,269                 0
             24,047 11/23/15 BUY      15827                1.0000          0             24,047             24,047                 0
            102,375 11/23/15 BUY      15828                1.0000          0            102,375            102,375                 0
            128,000 11/23/15 BUY      15829                1.0000          0            128,000            128,000                 0
              4,844 11/23/15 BUY      15840                1.0000          0              4,844              4,844                 0
            128,647 11/23/15 BUY      15841                1.0000          0            128,647            128,647                 0
            841,337 11/24/15 BUY       8789                1.0000          0            841,337            841,337                 0
             75,115 11/24/15 BUY       8794                1.0000          0             75,115             75,115                 0
            272,649 11/24/15 SELL     15861                1.0000          0            272,649            272,649                 0
            156,656 11/24/15 BUY      15862                1.0000          0            156,656            156,656                 0
            118,365 11/25/15 BUY       8803                1.0000          0            118,365            118,365                 0
            325,040 11/25/15 BUY       8805                1.0000          0            325,040            325,040                 0
             79,915 11/25/15 SELL      8811                1.0000          0             79,915             79,915                 0
             77,350 11/25/15 SELL     15902                1.0000          0             77,350             77,350                 0
              5,344 11/25/15 BUY      15903                1.0000          0              5,344              5,344                 0
            200,000 11/25/15 BUY      15908                1.0000          0            200,000            200,000                 0
            142,178 11/25/15 SELL     15945                1.0000          0            142,178            142,178                 0
              6,070 11/27/15 BUY       8822                1.0000          0              6,070              6,070                 0
            172,080 11/27/15 BUY       8823                1.0000          0            172,080            172,080                 0
            489,273 11/27/15 SELL      8826                1.0000          0            489,273            489,273                 0
             40,950 11/27/15 SELL     15967                1.0000          0             40,950             40,950                 0
             18,703 11/27/15 BUY      15974                1.0000          0             18,703             18,703                 0
             78,000 11/27/15 BUY      15975                1.0000          0             78,000             78,000                 0
            480,196 11/27/15 SELL     15982                1.0000          0            480,196            480,196                 0
            965,560 11/30/15 SELL      8834                1.0000          0            965,560            965,560                 0
             33,385 11/30/15 SELL      8835                1.0000          0             33,385             33,385                 0
             81,929 11/30/15 SELL      8838                1.0000          0             81,929             81,929                 0
              8,613 11/30/15 BUY       8841                1.0000          0              8,613              8,613                 0
             98,000 11/30/15 SELL     16004                1.0000          0             98,000             98,000                 0
             10,688 11/30/15 SELL     16007                1.0000          0             10,688             10,688                 0
            229,775 11/30/15 BUY      16012                1.0000          0            229,775            229,775                 0
             93,760 11/30/15 BUY      16019                1.0000          0             93,760             93,760                 0
          2,931,540 12/01/15 BUY       8850                1.0000          0          2,931,540          2,931,540                 0
          2,806,679 12/01/15 BUY       8855                1.0000          0          2,806,679          2,806,679                 0
                  0 12/01/15 INT -     8864                 .0000          0                  0                  0                 0
                271 12/01/15 SELL      8865                1.0000          0                271                271                 0
            205,103 12/01/15 SELL     16041                1.0000          0            205,103            205,103                 0
              9,991 12/01/15 BUY      16062                1.0000          0              9,991              9,991                 0
          2,832,000 12/02/15 SELL      8885                1.0000          0          2,832,000          2,832,000                 0
          3,141,968 12/02/15 SELL      8886                1.0000          0          3,141,968          3,141,968                 0
            369,881 12/02/15 BUY      16091                1.0000          0            369,881            369,881                 0
            132,708 12/02/15 BUY      16098                1.0000          0            132,708            132,708                 0
          3,414,020 12/03/15 SELL      8896                1.0000          0          3,414,020          3,414,020                 0
          2,315,424 12/03/15 BUY       8897                1.0000          0          2,315,424          2,315,424                 0
            200,391 12/03/15 SELL     16136                1.0000          0            200,391            200,391                 0
             83,461 12/03/15 SELL     16137                1.0000          0             83,461             83,461                 0
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            410,400 12/03/15 BUY      16142                1.0000          0            410,400            410,400                 0
          3,390,034 12/03/15 SELL     16149                1.0000          0          3,390,034          3,390,034                 0
          3,595,068 12/04/15 BUY       8904                1.0000          0          3,595,068          3,595,068                 0
          4,326,360 12/04/15 BUY       8905                1.0000          0          4,326,360          4,326,360                 0
          1,835,977 12/04/15 BUY      16170                1.0000          0          1,835,977          1,835,977                 0
            178,060 12/04/15 SELL     16171                1.0000          0            178,060            178,060                 0
            177,750 12/07/15 BUY       1265                1.0000          0            177,750            177,750                 0
          4,296,482 12/07/15 SELL      8916                1.0000          0          4,296,482          4,296,482                 0
          1,332,400 12/07/15 SELL      8917                1.0000          0          1,332,400          1,332,400                 0
            185,151 12/07/15 BUY      16208                1.0000          0            185,151            185,151                 0
            458,905 12/07/15 SELL     16217                1.0000          0            458,905            458,905                 0
          3,610,580 12/08/15 SELL      8927                1.0000          0          3,610,580          3,610,580                 0
          1,640,000 12/08/15 BUY       8930                1.0000          0          1,640,000          1,640,000                 0
            418,553 12/08/15 BUY      16236                1.0000          0            418,553            418,553                 0
            403,603 12/08/15 SELL     16245                1.0000          0            403,603            403,603                 0
          1,966,400 12/09/15 SELL      8940                1.0000          0          1,966,400          1,966,400                 0
          3,792,026 12/09/15 BUY       8943                1.0000          0          3,792,026          3,792,026                 0
                765 12/09/15 SELL      8946                1.0000          0                765                765                 0
            193,296 12/09/15 BUY      16264                1.0000          0            193,296            193,296                 0
            216,595 12/09/15 SELL     16283                1.0000          0            216,595            216,595                 0
            792,203 12/09/15 SELL     16284                1.0000          0            792,203            792,203                 0
          2,739,901 12/09/15 BUY      16285                1.0000          0          2,739,901          2,739,901                 0
            196,317 12/09/15 BUY      16286                1.0000          0            196,317            196,317                 0
            688,320 12/10/15 BUY       8956                1.0000          0            688,320            688,320                 0
          1,932,907 12/10/15 BUY       8959                1.0000          0          1,932,907          1,932,907                 0
             27,066 12/10/15 SELL     16312                1.0000          0             27,066             27,066                 0
             15,935 12/10/15 BUY      16321                1.0000          0             15,935             15,935                 0
          5,578,540 12/11/15 SELL      8966                1.0000          0          5,578,540          5,578,540                 0
            771,209 12/11/15 SELL      8969                1.0000          0            771,209            771,209                 0
            633,344 12/11/15 BUY      16340                1.0000          0            633,344            633,344                 0
            404,002 12/11/15 BUY      16354                1.0000          0            404,002            404,002                 0
            968,897 12/14/15 BUY       8985                1.0000          0            968,897            968,897                 0
          5,763,870 12/14/15 BUY       8988                1.0000          0          5,763,870          5,763,870                 0
            408,513 12/14/15 SELL     16371                1.0000          0            408,513            408,513                 0
            468,918 12/14/15 SELL     16387                1.0000          0            468,918            468,918                 0
          3,028,618 12/15/15 BUY       9003                1.0000          0          3,028,618          3,028,618                 0
            889,443 12/15/15 SELL      9005                1.0000          0            889,443            889,443                 0
            270,719 12/15/15 SELL     16431                1.0000          0            270,719            270,719                 0
            971,908 12/15/15 BUY      16432                1.0000          0            971,908            971,908                 0
          3,296,347 12/16/15 SELL      9012                1.0000          0          3,296,347          3,296,347                 0
          2,542,960 12/16/15 BUY       9013                1.0000          0          2,542,960          2,542,960                 0
          1,908,360 12/16/15 BUY       9014                1.0000          0          1,908,360          1,908,360                 0
            157,829 12/16/15 BUY      16450                1.0000          0            157,829            157,829                 0
            284,620 12/16/15 SELL     16453                1.0000          0            284,620            284,620                 0
             61,453 12/16/15 SELL     16458                1.0000          0             61,453             61,453                 0
             37,145 12/16/15 SELL     16461                1.0000          0             37,145             37,145                 0
          4,719,084 12/17/15 SELL      9019                1.0000          0          4,719,084          4,719,084                 0
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          4,838,820 12/17/15 SELL      9024                1.0000          0          4,838,820          4,838,820                 0
            252,138 12/17/15 SELL     16483                1.0000          0            252,138            252,138                 0
            230,150 12/17/15 BUY      16484                1.0000          0            230,150            230,150                 0
          4,988,017 12/18/15 BUY       9037                1.0000          0          4,988,017          4,988,017                 0
          4,212,620 12/18/15 SELL      9040                1.0000          0          4,212,620          4,212,620                 0
            366,528 12/18/15 BUY      16529                1.0000          0            366,528            366,528                 0
            729,317 12/18/15 SELL     16530                1.0000          0            729,317            729,317                 0
          2,567,080 12/21/15 BUY       9047                1.0000          0          2,567,080          2,567,080                 0
          4,988,017 12/21/15 BUY       9050                1.0000          0          4,988,017          4,988,017                 0
            534,271 12/21/15 SELL     16547                1.0000          0            534,271            534,271                 0
          2,799,960 12/22/15 BUY       9055                1.0000          0          2,799,960          2,799,960                 0
            260,010 12/22/15 SELL     16599                1.0000          0            260,010            260,010                 0
          3,258,540 12/23/15 BUY       9064                1.0000          0          3,258,540          3,258,540                 0
          6,290,616 12/23/15 SELL      9065                1.0000          0          6,290,616          6,290,616                 0
            225,471 12/23/15 SELL     16621                1.0000          0            225,471            225,471                 0
            858,960 12/23/15 BUY      16622                1.0000          0            858,960            858,960                 0
            378,540 12/24/15 SELL      9076                1.0000          0            378,540            378,540                 0
          3,464,573 12/24/15 SELL      9077                1.0000          0          3,464,573          3,464,573                 0
            358,852 12/24/15 SELL     16640                1.0000          0            358,852            358,852                 0
             39,911 12/24/15 BUY      16641                1.0000          0             39,911             39,911                 0
             80,845 12/25/15 SELL     16653                1.0000          0             80,845             80,845                 0
            480,540 12/28/15 SELL      9080                1.0000          0            480,540            480,540                 0
            391,311 12/28/15 BUY      16671                1.0000          0            391,311            391,311                 0
          3,326,700 12/29/15 BUY       9087                1.0000          0          3,326,700          3,326,700                 0
            411,258 12/29/15 SELL     16694                1.0000          0            411,258            411,258                 0
          2,331,400 12/30/15 SELL      9096                1.0000          0          2,331,400          2,331,400                 0
          2,410,506 12/30/15 SELL      9097                1.0000          0          2,410,506          2,410,506                 0
            317,824 12/30/15 BUY      16720                1.0000          0            317,824            317,824                 0
             56,853 12/30/15 BUY      16721                1.0000          0             56,853             56,853                 0
          3,091,020 12/31/15 SELL      9108                1.0000          0          3,091,020          3,091,020                 0
          2,478,121 12/31/15 BUY       9109                1.0000          0          2,478,121          2,478,121                 0
                  0 12/31/15 SELL      9110                1.0000          0                  0                  0                 0
            225,616 12/31/15 BUY      16745                1.0000          0            225,616            225,616                 0
            289,764 12/31/15 SELL     16746                1.0000          0            289,764            289,764                 0
                  2 12/31/15 SELL     16747                1.0000          0                  2                  2                 0
                  0 01/04/16 INT -     1324                 .0000          0                  0                  0                 0
          4,126,900 01/04/16 SELL      9120                1.0000          0          4,126,900          4,126,900                 0
          3,238,554 01/04/16 BUY       9121                1.0000          0          3,238,554          3,238,554                 0
                  0 01/04/16 INT -     9122                 .0000          0                  0                  0                 0
                473 01/04/16 SELL      9123                1.0000          0                473                473                 0
            970,920 01/04/16 BUY      16791                1.0000          0            970,920            970,920                 0
            125,513 01/04/16 SELL     16792                1.0000          0            125,513            125,513                 0
                  0 01/04/16 INT      16793                 .0000          0                  0                  0                 0
                 33 01/04/16 BUY      16794                1.0000          0                 33                 33                 0
            220,660 01/05/16 BUY       9144                1.0000          0            220,660            220,660                 0
          4,248,721 01/05/16 BUY       9145                1.0000          0          4,248,721          4,248,721                 0
            267,434 01/05/16 SELL     16845                1.0000          0            267,434            267,434                 0
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            314,038 01/05/16 BUY      16846                1.0000          0            314,038            314,038                 0
          4,134,900 01/06/16 SELL      9154                1.0000          0          4,134,900          4,134,900                 0
            200,306 01/06/16 SELL      9155                1.0000          0            200,306            200,306                 0
            360,598 01/06/16 BUY      16874                1.0000          0            360,598            360,598                 0
            247,000 01/06/16 BUY      16875                1.0000          0            247,000            247,000                 0
          6,885,880 01/07/16 SELL      9162                1.0000          0          6,885,880          6,885,880                 0
          4,324,232 01/07/16 BUY       9163                1.0000          0          4,324,232          4,324,232                 0
          1,173,580 01/07/16 BUY      16903                1.0000          0          1,173,580          1,173,580                 0
            238,387 01/07/16 BUY      16904                1.0000          0            238,387            238,387                 0
          3,156,260 01/08/16 SELL      9172                1.0000          0          3,156,260          3,156,260                 0
          7,209,579 01/08/16 BUY       9175                1.0000          0          7,209,579          7,209,579                 0
             56,744 01/08/16 SELL     16934                1.0000          0             56,744             56,744                 0
            169,240 01/08/16 SELL     16935                1.0000          0            169,240            169,240                 0
            671,040 01/11/16 BUY       9185                1.0000          0            671,040            671,040                 0
          3,179,773 01/11/16 BUY       9186                1.0000          0          3,179,773          3,179,773                 0
            417,574 01/11/16 BUY      16964                1.0000          0            417,574            417,574                 0
            641,290 01/11/16 BUY      16965                1.0000          0            641,290            641,290                 0
          1,441,420 01/12/16 BUY       9193                1.0000          0          1,441,420          1,441,420                 0
            607,349 01/12/16 SELL      9194                1.0000          0            607,349            607,349                 0
            130,474 01/12/16 SELL     16994                1.0000          0            130,474            130,474                 0
            279,474 01/12/16 SELL     16995                1.0000          0            279,474            279,474                 0
          5,525,700 01/13/16 SELL      9205                1.0000          0          5,525,700          5,525,700                 0
          1,526,649 01/13/16 SELL      9206                1.0000          0          1,526,649          1,526,649                 0
            793,718 01/13/16 SELL      9211                1.0000          0            793,718            793,718                 0
            614,778 01/13/16 BUY      17023                1.0000          0            614,778            614,778                 0
            669,304 01/13/16 BUY      17024                1.0000          0            669,304            669,304                 0
            581,714 01/13/16 BUY      17041                1.0000          0            581,714            581,714                 0
          4,301,080 01/14/16 BUY       9218                1.0000          0          4,301,080          4,301,080                 0
          5,771,982 01/14/16 BUY       9219                1.0000          0          5,771,982          5,771,982                 0
            500,198 01/14/16 SELL     17064                1.0000          0            500,198            500,198                 0
          1,096,020 01/14/16 SELL     17065                1.0000          0          1,096,020          1,096,020                 0
          7,066,800 01/15/16 SELL      9228                1.0000          0          7,066,800          7,066,800                 0
          4,508,961 01/15/16 SELL      9231                1.0000          0          4,508,961          4,508,961                 0
            766,575 01/15/16 BUY      17091                1.0000          0            766,575            766,575                 0
          1,287,938 01/15/16 BUY      17098                1.0000          0          1,287,938          1,287,938                 0
             58,995 01/18/16 SELL     17126                1.0000          0             58,995             58,995                 0
            200,760 01/19/16 SELL      9242                1.0000          0            200,760            200,760                 0
            825,840 01/19/16 BUY       9243                1.0000          0            825,840            825,840                 0
          7,452,316 01/19/16 BUY       9248                1.0000          0          7,452,316          7,452,316                 0
             22,470 01/19/16 BUY      17154                1.0000          0             22,470             22,470                 0
             10,688 01/19/16 SELL     17155                1.0000          0             10,688             10,688                 0
            273,125 01/19/16 SELL     17156                1.0000          0            273,125            273,125                 0
            772,462 01/19/16 BUY      17169                1.0000          0            772,462            772,462                 0
            686,032 01/20/16 SELL      9259                1.0000          0            686,032            686,032                 0
          1,720,800 01/20/16 SELL      9261                1.0000          0          1,720,800          1,720,800                 0
          1,958,580 01/20/16 SELL      9262                1.0000          0          1,958,580          1,958,580                 0
            207,004 01/20/16 BUY      17192                1.0000          0            207,004            207,004                 0
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            122,400 01/20/16 BUY      17193                1.0000          0            122,400            122,400                 0
             82,828 01/20/16 BUY      17194                1.0000          0             82,828             82,828                 0
            262,200 01/20/16 BUY      17195                1.0000          0            262,200            262,200                 0
            290,529 01/20/16 SELL     17212                1.0000          0            290,529            290,529                 0
            261,000 01/21/16 SELL      1368                1.0000          0            261,000            261,000                 0
          1,213,700 01/21/16 BUY       9271                1.0000          0          1,213,700          1,213,700                 0
          4,127,495 01/21/16 BUY       9274                1.0000          0          4,127,495          4,127,495                 0
             47,208 01/21/16 SELL     17246                1.0000          0             47,208             47,208                 0
            328,227 01/21/16 SELL     17247                1.0000          0            328,227            328,227                 0
          6,034,580 01/22/16 BUY       9283                1.0000          0          6,034,580          6,034,580                 0
          1,381,649 01/22/16 SELL      9286                1.0000          0          1,381,649          1,381,649                 0
            122,760 01/22/16 BUY       9288                1.0000          0            122,760            122,760                 0
            365,366 01/22/16 SELL     17278                1.0000          0            365,366            365,366                 0
          1,389,806 01/22/16 SELL     17279                1.0000          0          1,389,806          1,389,806                 0
          4,000,000 01/25/16 SELL      9296                1.0000          0          4,000,000          4,000,000                 0
          6,511,850 01/25/16 SELL      9299                1.0000          0          6,511,850          6,511,850                 0
          4,345,582 01/25/16 BUY      17307                1.0000          0          4,345,582          4,345,582                 0
            277,688 01/25/16 SELL     17310                1.0000          0            277,688            277,688                 0
          4,134,708 01/25/16 SELL     17318                1.0000          0          4,134,708          4,134,708                 0
          4,245,253 01/26/16 BUY       9306                1.0000          0          4,245,253          4,245,253                 0
          4,047,220 01/26/16 BUY       9307                1.0000          0          4,047,220          4,047,220                 0
             62,602 01/26/16 BUY      17338                1.0000          0             62,602             62,602                 0
            262,546 01/26/16 SELL     17339                1.0000          0            262,546            262,546                 0
            120,000 01/26/16 SELL     17340                1.0000          0            120,000            120,000                 0
            120,000 01/26/16 BUY      17350                1.0000          0            120,000            120,000                 0
            292,950 01/27/16 BUY       1384                1.0000          0            292,950            292,950                 0
          1,988,480 01/27/16 SELL      9316                1.0000          0          1,988,480          1,988,480                 0
            647,280 01/27/16 SELL      9317                1.0000          0            647,280            647,280                 0
          4,260,456 01/27/16 SELL      9320                1.0000          0          4,260,456          4,260,456                 0
            141,440 01/27/16 BUY      17368                1.0000          0            141,440            141,440                 0
              8,016 01/27/16 BUY      17369                1.0000          0              8,016              8,016                 0
              1,143 01/27/16 SELL     17370                1.0000          0              1,143              1,143                 0
            308,346 01/27/16 BUY      17383                1.0000          0            308,346            308,346                 0
            847,840 01/28/16 BUY       9327                1.0000          0            847,840            847,840                 0
          2,625,306 01/28/16 BUY       9330                1.0000          0          2,625,306          2,625,306                 0
              6,404 01/28/16 SELL     17410                1.0000          0              6,404              6,404                 0
            396,803 01/28/16 SELL     17411                1.0000          0            396,803            396,803                 0
          6,229,240 01/29/16 BUY       9337                1.0000          0          6,229,240          6,229,240                 0
          1,105,544 01/29/16 SELL      9342                1.0000          0          1,105,544          1,105,544                 0
            323,522 01/29/16 SELL     17443                1.0000          0            323,522            323,522                 0
            193,734 01/29/16 BUY      17450                1.0000          0            193,734            193,734                 0
            109,940 02/01/16 BUY       9351                1.0000          0            109,940            109,940                 0
             94,860 02/01/16 SELL      9352                1.0000          0             94,860             94,860                 0
          6,228,301 02/01/16 SELL      9357                1.0000          0          6,228,301          6,228,301                 0
              4,780 02/01/16 BUY       9378                1.0000          0              4,780              4,780                 0
                645 02/01/16 SELL      9379                1.0000          0                645                645                 0
            188,587 02/01/16 SELL     17456                1.0000          0            188,587            188,587                 0
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                422 02/01/16 BUY      17469                1.0000          0                422                422                 0
                  0 02/01/16 INT      17470                 .0000          0                  0                  0                 0
             42,674 02/01/16 BUY      17519                1.0000          0             42,674             42,674                 0
                340 02/01/16 SELL     17523                1.0000          0                340                340                 0
          5,311,020 02/02/16 SELL      9390                1.0000          0          5,311,020          5,311,020                 0
            241,217 02/02/16 BUY       9393                1.0000          0            241,217            241,217                 0
            269,341 02/02/16 BUY      17550                1.0000          0            269,341            269,341                 0
            153,522 02/02/16 SELL     17551                1.0000          0            153,522            153,522                 0
          1,714,020 02/03/16 BUY       9400                1.0000          0          1,714,020          1,714,020                 0
          5,498,969 02/03/16 BUY       9403                1.0000          0          5,498,969          5,498,969                 0
             33,999 02/03/16 SELL     17577                1.0000          0             33,999             33,999                 0
             13,610 02/03/16 SELL     17578                1.0000          0             13,610             13,610                 0
             94,900 02/04/16 BUY       9410                1.0000          0             94,900             94,900                 0
          1,881,284 02/04/16 SELL      9413                1.0000          0          1,881,284          1,881,284                 0
              7,330 02/04/16 SELL     17604                1.0000          0              7,330              7,330                 0
            692,095 02/04/16 BUY      17605                1.0000          0            692,095            692,095                 0
          4,546,640 02/05/16 SELL      9420                1.0000          0          4,546,640          4,546,640                 0
            259,881 02/05/16 BUY      17627                1.0000          0            259,881            259,881                 0
          2,227,480 02/08/16 SELL      9431                1.0000          0          2,227,480          2,227,480                 0
          1,634,940 02/08/16 SELL      9432                1.0000          0          1,634,940          1,634,940                 0
          4,259,070 02/08/16 BUY       9437                1.0000          0          4,259,070          4,259,070                 0
            243,499 02/08/16 BUY      17649                1.0000          0            243,499            243,499                 0
             42,586 02/08/16 SELL     17650                1.0000          0             42,586             42,586                 0
          1,350,940 02/09/16 SELL      9444                1.0000          0          1,350,940          1,350,940                 0
          4,055,264 02/09/16 BUY       9447                1.0000          0          4,055,264          4,055,264                 0
            480,203 02/09/16 BUY      17671                1.0000          0            480,203            480,203                 0
             46,562 02/09/16 BUY      17674                1.0000          0             46,562             46,562                 0
            221,520 02/10/16 SELL      9454                1.0000          0            221,520            221,520                 0
          1,688,661 02/10/16 BUY       9457                1.0000          0          1,688,661          1,688,661                 0
             49,388 02/10/16 BUY      17690                1.0000          0             49,388             49,388                 0
            718,202 02/10/16 BUY      17697                1.0000          0            718,202            718,202                 0
          3,316,440 02/11/16 BUY       9466                1.0000          0          3,316,440          3,316,440                 0
          6,632,880 02/11/16 SELL      9469                1.0000          0          6,632,880          6,632,880                 0
            389,366 02/11/16 BUY       9470                1.0000          0            389,366            389,366                 0
            347,254 02/11/16 BUY      17718                1.0000          0            347,254            347,254                 0
            100,306 02/11/16 BUY      17719                1.0000          0            100,306            100,306                 0
          4,670,920 02/12/16 BUY       9477                1.0000          0          4,670,920          4,670,920                 0
          3,421,590 02/12/16 BUY       9480                1.0000          0          3,421,590          3,421,590                 0
            556,046 02/12/16 SELL     17749                1.0000          0            556,046            556,046                 0
            501,735 02/12/16 BUY      17750                1.0000          0            501,735            501,735                 0
             26,278 02/15/16 BUY      17770                1.0000          0             26,278             26,278                 0
          4,701,400 02/16/16 BUY       9489                1.0000          0          4,701,400          4,701,400                 0
          5,026,037 02/16/16 SELL      9490                1.0000          0          5,026,037          5,026,037                 0
            492,101 02/16/16 SELL     17808                1.0000          0            492,101            492,101                 0
            312,791 02/16/16 SELL     17809                1.0000          0            312,791            312,791                 0
          4,652,580 02/17/16 BUY       9497                1.0000          0          4,652,580          4,652,580                 0
          4,911,275 02/17/16 SELL      9502                1.0000          0          4,911,275          4,911,275                 0
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            461,419 02/17/16 SELL     17835                1.0000          0            461,419            461,419                 0
            453,976 02/17/16 BUY      17836                1.0000          0            453,976            453,976                 0
            583,160 02/18/16 SELL      9509                1.0000          0            583,160            583,160                 0
            418,500 02/18/16 SELL      9510                1.0000          0            418,500            418,500                 0
          4,942,663 02/18/16 SELL      9513                1.0000          0          4,942,663          4,942,663                 0
             70,455 02/18/16 BUY      17858                1.0000          0             70,455             70,455                 0
             82,828 02/18/16 BUY      17859                1.0000          0             82,828             82,828                 0
             51,413 02/18/16 SELL     17860                1.0000          0             51,413             51,413                 0
            439,430 02/18/16 BUY      17873                1.0000          0            439,430            439,430                 0
            200,760 02/19/16 SELL      9520                1.0000          0            200,760            200,760                 0
            156,240 02/19/16 SELL      9521                1.0000          0            156,240            156,240                 0
            923,583 02/19/16 BUY       9524                1.0000          0            923,583            923,583                 0
             24,255 02/19/16 BUY      17891                1.0000          0             24,255             24,255                 0
              2,672 02/19/16 SELL     17892                1.0000          0              2,672              2,672                 0
             18,280 02/19/16 BUY      17893                1.0000          0             18,280             18,280                 0
            427,296 02/19/16 SELL     17906                1.0000          0            427,296            427,296                 0
          3,094,060 02/22/16 BUY       9536                1.0000          0          3,094,060          3,094,060                 0
            459,997 02/22/16 BUY       9539                1.0000          0            459,997            459,997                 0
            251,790 02/22/16 SELL     17933                1.0000          0            251,790            251,790                 0
             21,375 02/22/16 SELL     17934                1.0000          0             21,375             21,375                 0
             63,585 02/22/16 SELL     17935                1.0000          0             63,585             63,585                 0
             37,674 02/22/16 SELL     17936                1.0000          0             37,674             37,674                 0
            186,963 02/22/16 BUY      17951                1.0000          0            186,963            186,963                 0
          3,381,920 02/23/16 SELL      9546                1.0000          0          3,381,920          3,381,920                 0
          3,113,778 02/23/16 SELL      9553                1.0000          0          3,113,778          3,113,778                 0
              1,494 02/23/16 SELL      9554                1.0000          0              1,494              1,494                 0
            233,310 02/23/16 BUY      17973                1.0000          0            233,310            233,310                 0
             26,719 02/23/16 BUY      17974                1.0000          0             26,719             26,719                 0
             93,685 02/23/16 BUY      17975                1.0000          0             93,685             93,685                 0
          1,856,962 02/23/16 SELL     18004                1.0000          0          1,856,962          1,856,962                 0
          1,979,484 02/23/16 SELL     18005                1.0000          0          1,979,484          1,979,484                 0
          1,491,056 02/23/16 SELL     18006                1.0000          0          1,491,056          1,491,056                 0
            148,803 02/23/16 BUY      18007                1.0000          0            148,803            148,803                 0
          1,068,960 02/24/16 BUY       9563                1.0000          0          1,068,960          1,068,960                 0
          3,489,400 02/24/16 BUY       9566                1.0000          0          3,489,400          3,489,400                 0
            162,855 02/24/16 SELL     18030                1.0000          0            162,855            162,855                 0
            119,998 02/24/16 BUY      18031                1.0000          0            119,998            119,998                 0
            111,142 02/24/16 SELL     18032                1.0000          0            111,142            111,142                 0
             46,843 02/24/16 SELL     18033                1.0000          0             46,843             46,843                 0
            260,029 02/24/16 SELL     18046                1.0000          0            260,029            260,029                 0
          2,918,780 02/25/16 BUY       9573                1.0000          0          2,918,780          2,918,780                 0
          1,022,260 02/25/16 SELL      9576                1.0000          0          1,022,260          1,022,260                 0
            233,310 02/25/16 SELL     18064                1.0000          0            233,310            233,310                 0
             80,156 02/25/16 BUY      18065                1.0000          0             80,156             80,156                 0
            185,085 02/25/16 BUY      18066                1.0000          0            185,085            185,085                 0
            634,172 02/25/16 BUY      18075                1.0000          0            634,172            634,172                 0
            948,160 02/26/16 SELL      9583                1.0000          0            948,160            948,160                 0
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          2,943,833 02/26/16 SELL      9586                1.0000          0          2,943,833          2,943,833                 0
            118,516 02/26/16 SELL     18100                1.0000          0            118,516            118,516                 0
            182,861 02/26/16 SELL     18101                1.0000          0            182,861            182,861                 0
          1,853,400 02/29/16 SELL      9594                1.0000          0          1,853,400          1,853,400                 0
            943,549 02/29/16 BUY       9595                1.0000          0            943,549            943,549                 0
            247,342 02/29/16 BUY      18129                1.0000          0            247,342            247,342                 0
            180,597 02/29/16 BUY      18130                1.0000          0            180,597            180,597                 0
          6,914,840 03/01/16 BUY       9606                1.0000          0          6,914,840          6,914,840                 0
          1,734,040 03/01/16 BUY       9609                1.0000          0          1,734,040          1,734,040                 0
                270 03/01/16 BUY       9617                1.0000          0                270                270                 0
             20,000 03/01/16 SELL     18156                1.0000          0             20,000             20,000                 0
            177,878 03/01/16 SELL     18157                1.0000          0            177,878            177,878                 0
            789,781 03/01/16 SELL     18177                1.0000          0            789,781            789,781                 0
                638 03/01/16 BUY      18188                1.0000          0                638                638                 0
             20,000 03/01/16 BUY      18189                1.0000          0             20,000             20,000                 0
          1,225,680 03/02/16 BUY       9630                1.0000          0          1,225,680          1,225,680                 0
          7,088,685 03/02/16 SELL      9633                1.0000          0          7,088,685          7,088,685                 0
            236,545 03/02/16 SELL     18217                1.0000          0            236,545            236,545                 0
            239,541 03/02/16 BUY      18218                1.0000          0            239,541            239,541                 0
          1,518,960 03/03/16 BUY       9643                1.0000          0          1,518,960          1,518,960                 0
          1,192,291 03/03/16 SELL      9644                1.0000          0          1,192,291          1,192,291                 0
             66,299 03/03/16 SELL     18244                1.0000          0             66,299             66,299                 0
            284,049 03/03/16 SELL     18245                1.0000          0            284,049            284,049                 0
            995,380 03/04/16 BUY       9651                1.0000          0            995,380            995,380                 0
          1,625,762 03/04/16 SELL      9652                1.0000          0          1,625,762          1,625,762                 0
            239,496 03/04/16 SELL     18275                1.0000          0            239,496            239,496                 0
             50,304 03/04/16 BUY      18276                1.0000          0             50,304             50,304                 0
            360,000 03/07/16 SELL      1489                1.0000          0            360,000            360,000                 0
            368,040 03/07/16 BUY       9661                1.0000          0            368,040            368,040                 0
          1,094,912 03/07/16 SELL      9662                1.0000          0          1,094,912          1,094,912                 0
             55,051 03/07/16 SELL     18303                1.0000          0             55,051             55,051                 0
             24,347 03/07/16 BUY      18304                1.0000          0             24,347             24,347                 0
          2,649,460 03/08/16 SELL      9671                1.0000          0          2,649,460          2,649,460                 0
            592,806 03/08/16 SELL      9674                1.0000          0            592,806            592,806                 0
            336,489 03/08/16 BUY      18322                1.0000          0            336,489            336,489                 0
            167,445 03/08/16 BUY      18331                1.0000          0            167,445            167,445                 0
          3,817,302 03/09/16 BUY       9683                1.0000          0          3,817,302          3,817,302                 0
            143,608 03/09/16 SELL     18357                1.0000          0            143,608            143,608                 0
          1,398,398 03/10/16 SELL      9690                1.0000          0          1,398,398          1,398,398                 0
              1,293 03/10/16 SELL     18390                1.0000          0              1,293              1,293                 0
             93,699 03/10/16 BUY      18391                1.0000          0             93,699             93,699                 0
          5,579,756 03/11/16 BUY       9711                1.0000          0          5,579,756          5,579,756                 0
            612,975 03/11/16 SELL     18428                1.0000          0            612,975            612,975                 0
          6,074,057 03/14/16 SELL      9722                1.0000          0          6,074,057          6,074,057                 0
             77,840 03/14/16 BUY       9727                1.0000          0             77,840             77,840                 0
          1,882,133 03/14/16 SELL     18470                1.0000          0          1,882,133          1,882,133                 0
            753,483 03/15/16 SELL      9734                1.0000          0            753,483            753,483                 0
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            118,574 03/15/16 SELL     18526                1.0000          0            118,574            118,574                 0
          3,207,542 03/16/16 BUY       9743                1.0000          0          3,207,542          3,207,542                 0
             16,765 03/16/16 BUY      18562                1.0000          0             16,765             16,765                 0
          1,862,180 03/17/16 BUY       9754                1.0000          0          1,862,180          1,862,180                 0
          2,032,057 03/17/16 SELL      9757                1.0000          0          2,032,057          2,032,057                 0
            117,142 03/17/16 BUY      18595                1.0000          0            117,142            117,142                 0
            522,520 03/18/16 BUY       9769                1.0000          0            522,520            522,520                 0
          1,974,792 03/18/16 SELL      9770                1.0000          0          1,974,792          1,974,792                 0
            203,168 03/18/16 BUY      18627                1.0000          0            203,168            203,168                 0
              1,155 03/18/16 BUY      18637                1.0000          0              1,155              1,155                 0
            389,500 03/21/16 BUY       9780                1.0000          0            389,500            389,500                 0
            396,624 03/21/16 SELL      9781                1.0000          0            396,624            396,624                 0
            225,124 03/21/16 SELL     18662                1.0000          0            225,124            225,124                 0
             31,239 03/21/16 BUY      18664                1.0000          0             31,239             31,239                 0
            236,740 03/22/16 SELL      9788                1.0000          0            236,740            236,740                 0
            482,487 03/22/16 SELL      9789                1.0000          0            482,487            482,487                 0
             28,884 03/22/16 BUY      18695                1.0000          0             28,884             28,884                 0
            188,919 03/22/16 BUY      18696                1.0000          0            188,919            188,919                 0
          1,309,720 03/23/16 SELL      9798                1.0000          0          1,309,720          1,309,720                 0
            281,079 03/23/16 BUY       9801                1.0000          0            281,079            281,079                 0
            931,860 03/23/16 SELL      9802                1.0000          0            931,860            931,860                 0
            243,944 03/23/16 BUY      18724                1.0000          0            243,944            243,944                 0
            186,485 03/23/16 SELL     18725                1.0000          0            186,485            186,485                 0
                578 03/23/16 SELL     18727                1.0000          0                578                578                 0
            621,760 03/24/16 SELL      9811                1.0000          0            621,760            621,760                 0
          2,380,019 03/24/16 BUY       9812                1.0000          0          2,380,019          2,380,019                 0
             45,871 03/24/16 BUY      18783                1.0000          0             45,871             45,871                 0
            165,395 03/24/16 SELL     18784                1.0000          0            165,395            165,395                 0
             68,550 03/25/16 SELL     18795                1.0000          0             68,550             68,550                 0
            566,481 03/28/16 BUY       9826                1.0000          0            566,481            566,481                 0
            100,688 03/28/16 BUY      18805                1.0000          0            100,688            100,688                 0
             69,432 03/29/16 SELL      9837                1.0000          0             69,432             69,432                 0
          2,573,440 03/29/16 BUY       9838                1.0000          0          2,573,440          2,573,440                 0
             97,416 03/29/16 SELL     18833                1.0000          0             97,416             97,416                 0
             81,895 03/29/16 SELL     18834                1.0000          0             81,895             81,895                 0
          1,428,040 03/30/16 BUY       9845                1.0000          0          1,428,040          1,428,040                 0
          2,593,658 03/30/16 SELL      9848                1.0000          0          2,593,658          2,593,658                 0
            233,081 03/30/16 SELL     18865                1.0000          0            233,081            233,081                 0
             69,705 03/30/16 SELL     18866                1.0000          0             69,705             69,705                 0
                578 03/30/16 BUY      18873                1.0000          0                578                578                 0
          1,329,480 03/31/16 SELL      9857                1.0000          0          1,329,480          1,329,480                 0
          1,540,913 03/31/16 SELL      9860                1.0000          0          1,540,913          1,540,913                 0
            165,128 03/31/16 BUY      18901                1.0000          0            165,128            165,128                 0
             65,820 03/31/16 BUY      18902                1.0000          0             65,820             65,820                 0
          1,368,469 04/01/16 BUY       9871                1.0000          0          1,368,469          1,368,469                 0
            409,900 04/01/16 BUY       9872                1.0000          0            409,900            409,900                 0
                  0 04/01/16 INT -     9883                 .0000          0                  0                  0                 0
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                  0 04/01/16 INT       9884                 .0000          0                  0                  0                 0
                234 04/01/16 SELL      9893                1.0000          0                234                234                 0
                774 04/01/16 BUY       9894                1.0000          0                774                774                 0
            167,386 04/01/16 SELL     18945                1.0000          0            167,386            167,386                 0
            215,619 04/01/16 BUY      18946                1.0000          0            215,619            215,619                 0
                  0 04/01/16 INT      18959                 .0000          0                  0                  0                 0
                 73 04/01/16 BUY      18974                1.0000          0                 73                 73                 0
              1,155 04/01/16 SELL     18976                1.0000          0              1,155              1,155                 0
            908,540 04/04/16 SELL      9922                1.0000          0            908,540            908,540                 0
            389,054 04/04/16 SELL      9925                1.0000          0            389,054            389,054                 0
            117,171 04/04/16 BUY      18999                1.0000          0            117,171            117,171                 0
            705,876 04/04/16 BUY      19000                1.0000          0            705,876            705,876                 0
          3,503,650 04/05/16 SELL      9935                1.0000          0          3,503,650          3,503,650                 0
          1,054,533 04/05/16 BUY       9938                1.0000          0          1,054,533          1,054,533                 0
             34,033 04/05/16 BUY      19031                1.0000          0             34,033             34,033                 0
            138,329 04/05/16 SELL     19032                1.0000          0            138,329            138,329                 0
            215,985 04/05/16 BUY      19035                1.0000          0            215,985            215,985                 0
          3,519,800 04/06/16 BUY       9948                1.0000          0          3,519,800          3,519,800                 0
          3,557,418 04/06/16 BUY       9949                1.0000          0          3,557,418          3,557,418                 0
            362,329 04/06/16 BUY      19060                1.0000          0            362,329            362,329                 0
            257,507 04/06/16 SELL     19069                1.0000          0            257,507            257,507                 0
          3,730,586 04/08/16 BUY       9969                1.0000          0          3,730,586          3,730,586                 0
          2,155,500 04/08/16 BUY       9970                1.0000          0          2,155,500          2,155,500                 0
            115,796 04/08/16 SELL     19129                1.0000          0            115,796            115,796                 0
            302,346 04/08/16 SELL     19130                1.0000          0            302,346            302,346                 0
            230,400 04/11/16 SELL      1568                1.0000          0            230,400            230,400                 0
            480,940 04/11/16 SELL      9982                1.0000          0            480,940            480,940                 0
          2,784,267 04/11/16 SELL      9983                1.0000          0          2,784,267          2,784,267                 0
             39,620 04/11/16 BUY      19161                1.0000          0             39,620             39,620                 0
            297,381 04/11/16 SELL     19162                1.0000          0            297,381            297,381                 0
          3,223,210 04/13/16 BUY      10002                1.0000          0          3,223,210          3,223,210                 0
          3,482,672 04/13/16 SELL     10003                1.0000          0          3,482,672          3,482,672                 0
              6,600 04/13/16 BUY      19220                1.0000          0              6,600              6,600                 0
            299,926 04/13/16 SELL     19221                1.0000          0            299,926            299,926                 0
            452,860 04/14/16 BUY      10015                1.0000          0            452,860            452,860                 0
          2,598,684 04/14/16 SELL     10018                1.0000          0          2,598,684          2,598,684                 0
             30,270 04/14/16 SELL     19257                1.0000          0             30,270             30,270                 0
            615,694 04/14/16 BUY      19266                1.0000          0            615,694            615,694                 0
            444,270 04/15/16 SELL     10033                1.0000          0            444,270            444,270                 0
            418,534 04/15/16 SELL     10034                1.0000          0            418,534            418,534                 0
             18,480 04/15/16 BUY      19303                1.0000          0             18,480             18,480                 0
             45,422 04/15/16 BUY      19304                1.0000          0             45,422             45,422                 0
              4,570 04/15/16 SELL     19305                1.0000          0              4,570              4,570                 0
            158,907 04/15/16 SELL     19314                1.0000          0            158,907            158,907                 0
          1,835,810 04/18/16 BUY      10044                1.0000          0          1,835,810          1,835,810                 0
            481,941 04/18/16 BUY      10045                1.0000          0            481,941            481,941                 0
            135,135 04/18/16 SELL     19336                1.0000          0            135,135            135,135                 0

  FD496                                                                                                                   PAGE     262
  SCHEDULE H (FORM 5500 - 4J-4)                         DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST                 C 31092
  SCHEDULE OF REPORTABLE TRANSACTIONS                                                                                    JUNE 30,2015
  TRANSACTIONS WITH SAME PARTY                                        BASE CURRENCY:   USD                  THROUGH      JUNE 30,2016

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF        49,322,532
  IDENTITY OF PARTY INVOLVED                       PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
                DESCRIPTION OF ASSET                SELLING PRICE                                                           OR (LOSS)
             24,047 04/18/16 SELL     19339                1.0000          0             24,047             24,047                 0
             43,415 04/18/16 BUY      19342                1.0000          0             43,415             43,415                 0
             69,624 04/18/16 BUY      19351                1.0000          0             69,624             69,624                 0
          1,924,918 04/19/16 SELL     10053                1.0000          0          1,924,918          1,924,918                 0
          2,324,340 04/19/16 BUY      10056                1.0000          0          2,324,340          2,324,340                 0
             80,850 04/19/16 SELL     19377                1.0000          0             80,850             80,850                 0
             24,047 04/19/16 SELL     19378                1.0000          0             24,047             24,047                 0
             18,280 04/19/16 SELL     19379                1.0000          0             18,280             18,280                 0
            285,319 04/19/16 BUY      19390                1.0000          0            285,319            285,319                 0
            437,460 04/20/16 BUY      10064                1.0000          0            437,460            437,460                 0
          2,486,300 04/20/16 SELL     10067                1.0000          0          2,486,300          2,486,300                 0
             49,665 04/20/16 SELL     19414                1.0000          0             49,665             49,665                 0
            104,203 04/20/16 SELL     19415                1.0000          0            104,203            104,203                 0
             70,835 04/20/16 BUY      19416                1.0000          0             70,835             70,835                 0
            438,605 04/20/16 SELL     19423                1.0000          0            438,605            438,605                 0
          1,950,530 04/21/16 SELL     10075                1.0000          0          1,950,530          1,950,530                 0
            527,273 04/21/16 SELL     10076                1.0000          0            527,273            527,273                 0
            175,560 04/21/16 BUY      19449                1.0000          0            175,560            175,560                 0
             24,047 04/21/16 SELL     19450                1.0000          0             24,047             24,047                 0
             25,135 04/21/16 SELL     19451                1.0000          0             25,135             25,135                 0
            144,162 04/21/16 BUY      19452                1.0000          0            144,162            144,162                 0
          1,991,961 04/22/16 BUY      10085                1.0000          0          1,991,961          1,991,961                 0
            202,170 04/22/16 BUY      10086                1.0000          0            202,170            202,170                 0
             36,960 04/22/16 SELL     19486                1.0000          0             36,960             36,960                 0
             24,047 04/22/16 SELL     19487                1.0000          0             24,047             24,047                 0
             37,703 04/22/16 SELL     19488                1.0000          0             37,703             37,703                 0
            481,489 04/22/16 SELL     19497                1.0000          0            481,489            481,489                 0
            807,471 04/25/16 SELL     10096                1.0000          0            807,471            807,471                 0
             32,340 04/25/16 BUY      19535                1.0000          0             32,340             32,340                 0
             16,031 04/25/16 SELL     19536                1.0000          0             16,031             16,031                 0
             43,707 04/25/16 BUY      19537                1.0000          0             43,707             43,707                 0
             15,620 04/25/16 SELL     19538                1.0000          0             15,620             15,620                 0
             38,483 04/25/16 SELL     19547                1.0000          0             38,483             38,483                 0
          1,363,661 04/26/16 BUY      10108                1.0000          0          1,363,661          1,363,661                 0
             60,060 04/26/16 SELL     19581                1.0000          0             60,060             60,060                 0
             26,588 04/26/16 SELL     19582                1.0000          0             26,588             26,588                 0
             34,734 04/26/16 SELL     19583                1.0000          0             34,734             34,734                 0
             35,418 04/26/16 SELL     19584                1.0000          0             35,418             35,418                 0
            233,409 04/26/16 BUY      19593                1.0000          0            233,409            233,409                 0
            332,565 04/27/16 SELL     10118                1.0000          0            332,565            332,565                 0
             26,565 04/27/16 SELL     19637                1.0000          0             26,565             26,565                 0
             47,470 04/27/16 SELL     19638                1.0000          0             47,470             47,470                 0
             10,336 04/27/16 BUY      19639                1.0000          0             10,336             10,336                 0
            104,203 04/27/16 BUY      19640                1.0000          0            104,203            104,203                 0
             15,995 04/27/16 BUY      19641                1.0000          0             15,995             15,995                 0
          1,011,326 04/27/16 BUY      19654                1.0000          0          1,011,326          1,011,326                 0
          3,115,000 04/27/16 BUY      19655                1.0000          0          3,115,000          3,115,000                 0
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            140,000 04/27/16 SELL     19658                1.0000          0            140,000            140,000                 0
          3,364,435 04/28/16 SELL     10128                1.0000          0          3,364,435          3,364,435                 0
            211,365 04/28/16 BUY      19701                1.0000          0            211,365            211,365                 0
             86,860 04/28/16 BUY      19702                1.0000          0             86,860             86,860                 0
             83,700 04/28/16 SELL     19703                1.0000          0             83,700             83,700                 0
             29,391 04/28/16 BUY      19704                1.0000          0             29,391             29,391                 0
             22,850 04/28/16 BUY      19705                1.0000          0             22,850             22,850                 0
          3,115,000 04/28/16 SELL     19720                1.0000          0          3,115,000          3,115,000                 0
            256,376 04/28/16 BUY      19721                1.0000          0            256,376            256,376                 0
            140,000 04/28/16 BUY      19724                1.0000          0            140,000            140,000                 0
          1,339,721 04/29/16 BUY      10138                1.0000          0          1,339,721          1,339,721                 0
            153,615 04/29/16 BUY      19754                1.0000          0            153,615            153,615                 0
             29,290 04/29/16 BUY      19755                1.0000          0             29,290             29,290                 0
             54,000 04/29/16 SELL     19756                1.0000          0             54,000             54,000                 0
             18,703 04/29/16 BUY      19757                1.0000          0             18,703             18,703                 0
             13,710 04/29/16 BUY      19758                1.0000          0             13,710             13,710                 0
             12,740 04/29/16 SELL     19767                1.0000          0             12,740             12,740                 0
                  0 05/02/16 INT      10155                 .0000          0                  0                  0                 0
                331 05/02/16 BUY      10162                1.0000          0                331                331                 0
            175,560 05/02/16 SELL     19797                1.0000          0            175,560            175,560                 0
             30,300 05/02/16 BUY      19798                1.0000          0             30,300             30,300                 0
             61,453 05/02/16 SELL     19799                1.0000          0             61,453             61,453                 0
                  0 05/02/16 INT      19826                 .0000          0                  0                  0                 0
                 84 05/02/16 BUY      19827                1.0000          0                 84                 84                 0
            670,072 05/03/16 SELL     10177                1.0000          0            670,072            670,072                 0
            200,970 05/03/16 BUY      19872                1.0000          0            200,970            200,970                 0
            242,400 05/03/16 BUY      19873                1.0000          0            242,400            242,400                 0
             44,550 05/03/16 SELL     19874                1.0000          0             44,550             44,550                 0
            101,531 05/03/16 BUY      19875                1.0000          0            101,531            101,531                 0
             44,558 05/03/16 SELL     19876                1.0000          0             44,558             44,558                 0
            775,044 05/03/16 BUY      19885                1.0000          0            775,044            775,044                 0
          3,323,405 05/04/16 BUY      10190                1.0000          0          3,323,405          3,323,405                 0
            115,500 05/04/16 BUY      19911                1.0000          0            115,500            115,500                 0
            131,300 05/04/16 BUY      19912                1.0000          0            131,300            131,300                 0
             40,500 05/04/16 SELL     19913                1.0000          0             40,500             40,500                 0
             24,047 05/04/16 BUY      19914                1.0000          0             24,047             24,047                 0
             75,146 05/04/16 BUY      19931                1.0000          0             75,146             75,146                 0
          2,091,999 05/05/16 BUY      10203                1.0000          0          2,091,999          2,091,999                 0
             34,650 05/05/16 BUY      19964                1.0000          0             34,650             34,650                 0
              5,050 05/05/16 SELL     19965                1.0000          0              5,050              5,050                 0
             20,250 05/05/16 SELL     19966                1.0000          0             20,250             20,250                 0
             50,766 05/05/16 BUY      19967                1.0000          0             50,766             50,766                 0
              6,855 05/05/16 BUY      19968                1.0000          0              6,855              6,855                 0
            335,711 05/05/16 SELL     19977                1.0000          0            335,711            335,711                 0
            408,035 05/06/16 BUY      10216                1.0000          0            408,035            408,035                 0
            101,640 05/06/16 SELL     20013                1.0000          0            101,640            101,640                 0
              8,080 05/06/16 SELL     20014                1.0000          0              8,080              8,080                 0
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             27,000 05/06/16 SELL     20015                1.0000          0             27,000             27,000                 0
              2,356 05/06/16 BUY      20016                1.0000          0              2,356              2,356                 0
              7,592 05/06/16 BUY      20017                1.0000          0              7,592              7,592                 0
            115,393 05/06/16 BUY      20018                1.0000          0            115,393            115,393                 0
             80,366 05/06/16 SELL     20037                1.0000          0             80,366             80,366                 0
          1,667,786 05/09/16 SELL     10231                1.0000          0          1,667,786          1,667,786                 0
             18,480 05/09/16 SELL     20068                1.0000          0             18,480             18,480                 0
            111,100 05/09/16 BUY      20069                1.0000          0            111,100            111,100                 0
              9,450 05/09/16 BUY      20070                1.0000          0              9,450              9,450                 0
              9,297 05/09/16 SELL     20071                1.0000          0              9,297              9,297                 0
             66,265 05/09/16 BUY      20072                1.0000          0             66,265             66,265                 0
            378,319 05/09/16 BUY      20087                1.0000          0            378,319            378,319                 0
            215,642 05/10/16 BUY      10244                1.0000          0            215,642            215,642                 0
            397,078 05/10/16 SELL     20148                1.0000          0            397,078            397,078                 0
          3,666,494 05/11/16 SELL     10257                1.0000          0          3,666,494          3,666,494                 0
             93,514 05/11/16 BUY      20197                1.0000          0             93,514             93,514                 0
          2,467,317 05/12/16 BUY      10272                1.0000          0          2,467,317          2,467,317                 0
              9,240 05/12/16 SELL     20233                1.0000          0              9,240              9,240                 0
             27,270 05/12/16 BUY      20234                1.0000          0             27,270             27,270                 0
             17,550 05/12/16 SELL     20235                1.0000          0             17,550             17,550                 0
             10,938 05/12/16 BUY      20236                1.0000          0             10,938             10,938                 0
             30,848 05/12/16 SELL     20237                1.0000          0             30,848             30,848                 0
              1,098 05/12/16 SELL     20268                1.0000          0              1,098              1,098                 0
            397,977 05/12/16 SELL     20269                1.0000          0            397,977            397,977                 0
            582,395 05/12/16 BUY      20270                1.0000          0            582,395            582,395                 0
            173,372 05/12/16 BUY      20271                1.0000          0            173,372            173,372                 0
              9,301 05/12/16 SELL     20273                1.0000          0              9,301              9,301                 0
             96,782 05/13/16 SELL     10286                1.0000          0             96,782             96,782                 0
            175,560 05/13/16 BUY      20301                1.0000          0            175,560            175,560                 0
            144,430 05/13/16 BUY      20302                1.0000          0            144,430            144,430                 0
             20,250 05/13/16 SELL     20303                1.0000          0             20,250             20,250                 0
             13,125 05/13/16 SELL     20304                1.0000          0             13,125             13,125                 0
             14,853 05/13/16 BUY      20305                1.0000          0             14,853             14,853                 0
             38,031 05/13/16 BUY      20322                1.0000          0             38,031             38,031                 0
          2,381,675 05/16/16 BUY      10300                1.0000          0          2,381,675          2,381,675                 0
            220,605 05/16/16 SELL     20358                1.0000          0            220,605            220,605                 0
            101,000 05/16/16 SELL     20359                1.0000          0            101,000            101,000                 0
             20,250 05/16/16 BUY      20360                1.0000          0             20,250             20,250                 0
             15,859 05/16/16 BUY      20361                1.0000          0             15,859             15,859                 0
              4,570 05/16/16 SELL     20362                1.0000          0              4,570              4,570                 0
            177,836 05/16/16 SELL     20381                1.0000          0            177,836            177,836                 0
          2,956,281 05/17/16 SELL     10313                1.0000          0          2,956,281          2,956,281                 0
             40,812 05/17/16 BUY      20416                1.0000          0             40,812             40,812                 0
             78,310 05/17/16 BUY      20417                1.0000          0             78,310             78,310                 0
             34,340 05/17/16 BUY      20418                1.0000          0             34,340             34,340                 0
             33,750 05/17/16 BUY      20419                1.0000          0             33,750             33,750                 0
              3,828 05/17/16 BUY      20420                1.0000          0              3,828              3,828                 0
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              7,998 05/17/16 SELL     20421                1.0000          0              7,998              7,998                 0
            200,381 05/17/16 BUY      20438                1.0000          0            200,381            200,381                 0
          2,392,238 05/18/16 BUY      10327                1.0000          0          2,392,238          2,392,238                 0
              8,200 05/18/16 BUY      20473                1.0000          0              8,200              8,200                 0
             81,810 05/18/16 BUY      20474                1.0000          0             81,810             81,810                 0
              2,700 05/18/16 SELL     20475                1.0000          0              2,700              2,700                 0
             36,094 05/18/16 BUY      20476                1.0000          0             36,094             36,094                 0
             17,138 05/18/16 BUY      20477                1.0000          0             17,138             17,138                 0
          2,016,325 05/18/16 SELL     20496                1.0000          0          2,016,325          2,016,325                 0
            242,674 05/19/16 BUY      10340                1.0000          0            242,674            242,674                 0
             11,890 05/19/16 BUY      20520                1.0000          0             11,890             11,890                 0
             76,760 05/19/16 BUY      20521                1.0000          0             76,760             76,760                 0
             36,450 05/19/16 SELL     20522                1.0000          0             36,450             36,450                 0
             10,391 05/19/16 SELL     20523                1.0000          0             10,391             10,391                 0
            126,104 05/19/16 SELL     20538                1.0000          0            126,104            126,104                 0
            896,888 05/20/16 BUY      10354                1.0000          0            896,888            896,888                 0
             78,259 05/20/16 SELL     20594                1.0000          0             78,259             78,259                 0
          1,861,956 05/23/16 SELL     10363                1.0000          0          1,861,956          1,861,956                 0
             45,340 05/23/16 SELL     20640                1.0000          0             45,340             45,340                 0
            806,248 05/24/16 BUY      10378                1.0000          0            806,248            806,248                 0
            161,808 05/24/16 SELL     20713                1.0000          0            161,808            161,808                 0
          4,055,188 05/25/16 SELL     10391                1.0000          0          4,055,188          4,055,188                 0
            200,421 05/25/16 BUY      20776                1.0000          0            200,421            200,421                 0
            229,440 05/26/16 BUY      10402                1.0000          0            229,440            229,440                 0
            161,820 05/26/16 BUY      10403                1.0000          0            161,820            161,820                 0
              6,640 05/26/16 BUY      10404                1.0000          0              6,640              6,640                 0
          2,282,321 05/26/16 SELL     10405                1.0000          0          2,282,321          2,282,321                 0
            199,457 05/26/16 SELL     20821                1.0000          0            199,457            199,457                 0
            420,441 05/27/16 SELL     10418                1.0000          0            420,441            420,441                 0
             38,094 05/27/16 SELL     20871                1.0000          0             38,094             38,094                 0
             23,885 05/30/16 BUY      20892                1.0000          0             23,885             23,885                 0
            229,440 05/31/16 SELL     10430                1.0000          0            229,440            229,440                 0
            323,640 05/31/16 SELL     10431                1.0000          0            323,640            323,640                 0
             27,390 05/31/16 SELL     10434                1.0000          0             27,390             27,390                 0
            479,689 05/31/16 SELL     10435                1.0000          0            479,689            479,689                 0
              9,840 05/31/16 BUY      20930                1.0000          0              9,840              9,840                 0
              6,060 05/31/16 SELL     20931                1.0000          0              6,060              6,060                 0
             10,800 05/31/16 BUY      20932                1.0000          0             10,800             10,800                 0
                547 05/31/16 BUY      20933                1.0000          0                547                547                 0
            161,093 05/31/16 SELL     20934                1.0000          0            161,093            161,093                 0
            325,223 05/31/16 SELL     20945                1.0000          0            325,223            325,223                 0
            286,800 06/01/16 BUY      10446                1.0000          0            286,800            286,800                 0
            167,400 06/01/16 SELL     10447                1.0000          0            167,400            167,400                 0
             67,230 06/01/16 SELL     10448                1.0000          0             67,230             67,230                 0
                  0 06/01/16 INT      10461                 .0000          0                  0                  0                 0
                240 06/01/16 BUY      10462                1.0000          0                240                240                 0
            641,299 06/01/16 BUY      10463                1.0000          0            641,299            641,299                 0
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             12,300 06/01/16 SELL     20979                1.0000          0             12,300             12,300                 0
              7,070 06/01/16 BUY      20980                1.0000          0              7,070              7,070                 0
             39,150 06/01/16 BUY      20981                1.0000          0             39,150             39,150                 0
              4,922 06/01/16 BUY      20982                1.0000          0              4,922              4,922                 0
             45,700 06/01/16 BUY      20983                1.0000          0             45,700             45,700                 0
              4,327 06/01/16 SELL     20996                1.0000          0              4,327              4,327                 0
                  0 06/01/16 INT      21023                 .0000          0                  0                  0                 0
                114 06/01/16 BUY      21024                1.0000          0                114                114                 0
            564,040 06/02/16 BUY      10471                1.0000          0            564,040            564,040                 0
             27,900 06/02/16 BUY      10472                1.0000          0             27,900             27,900                 0
             79,680 06/02/16 SELL     10475                1.0000          0             79,680             79,680                 0
             68,366 06/02/16 SELL     10476                1.0000          0             68,366             68,366                 0
             24,190 06/02/16 SELL     21056                1.0000          0             24,190             24,190                 0
             72,720 06/02/16 SELL     21057                1.0000          0             72,720             72,720                 0
              4,050 06/02/16 SELL     21058                1.0000          0              4,050              4,050                 0
             11,484 06/02/16 SELL     21059                1.0000          0             11,484             11,484                 0
              3,428 06/02/16 SELL     21060                1.0000          0              3,428              3,428                 0
            586,956 06/03/16 SELL     10489                1.0000          0            586,956            586,956                 0
            266,367 06/03/16 BUY      21128                1.0000          0            266,367            266,367                 0
            194,447 06/06/16 SELL     10503                1.0000          0            194,447            194,447                 0
            137,911 06/06/16 BUY      21185                1.0000          0            137,911            137,911                 0
          1,515,004 06/07/16 SELL     10516                1.0000          0          1,515,004          1,515,004                 0
            342,516 06/07/16 BUY      21244                1.0000          0            342,516            342,516                 0
            944,498 06/08/16 SELL     10529                1.0000          0            944,498            944,498                 0
            359,459 06/08/16 SELL     21287                1.0000          0            359,459            359,459                 0
            772,404 06/09/16 SELL     10542                1.0000          0            772,404            772,404                 0
             71,814 06/09/16 BUY      21333                1.0000          0             71,814             71,814                 0
          1,634,756 06/10/16 BUY      10555                1.0000          0          1,634,756          1,634,756                 0
             24,846 06/10/16 SELL     21376                1.0000          0             24,846             24,846                 0
          4,553,328 06/13/16 BUY      10586                1.0000          0          4,553,328          4,553,328                 0
             10,356 06/13/16 SELL     21432                1.0000          0             10,356             10,356                 0
             29,984 06/13/16 SELL     21433                1.0000          0             29,984             29,984                 0
            500,147 06/13/16 SELL     21434                1.0000          0            500,147            500,147                 0
            637,693 06/13/16 SELL     21435                1.0000          0            637,693            637,693                 0
            212,497 06/13/16 SELL     21436                1.0000          0            212,497            212,497                 0
             20,816 06/13/16 BUY      21437                1.0000          0             20,816             20,816                 0
          2,953,709 06/14/16 BUY      10599                1.0000          0          2,953,709          2,953,709                 0
            103,447 06/14/16 BUY      21520                1.0000          0            103,447            103,447                 0
            365,683 06/14/16 BUY      21521                1.0000          0            365,683            365,683                 0
          1,771,002 06/15/16 BUY      10612                1.0000          0          1,771,002          1,771,002                 0
                410 06/15/16 BUY      21571                1.0000          0                410                410                 0
            231,413 06/15/16 BUY      21572                1.0000          0            231,413            231,413                 0
            688,320 06/16/16 BUY      10623                1.0000          0            688,320            688,320                 0
            145,080 06/16/16 BUY      10624                1.0000          0            145,080            145,080                 0
              6,640 06/16/16 SELL     10627                1.0000          0              6,640              6,640                 0
            371,425 06/16/16 SELL     10628                1.0000          0            371,425            371,425                 0
             12,978 06/16/16 SELL     21595                1.0000          0             12,978             12,978                 0
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             14,760 06/16/16 SELL     21596                1.0000          0             14,760             14,760                 0
             32,320 06/16/16 BUY      21597                1.0000          0             32,320             32,320                 0
             71,550 06/16/16 SELL     21598                1.0000          0             71,550             71,550                 0
              7,109 06/16/16 SELL     21599                1.0000          0              7,109              7,109                 0
          1,860,945 06/16/16 SELL     21612                1.0000          0          1,860,945          1,860,945                 0
            780,420 06/17/16 SELL     10636                1.0000          0            780,420            780,420                 0
          1,118,520 06/17/16 SELL     10639                1.0000          0          1,118,520          1,118,520                 0
            959,760 06/17/16 BUY      10640                1.0000          0            959,760            959,760                 0
             59,760 06/17/16 BUY      10641                1.0000          0             59,760             59,760                 0
             23,780 06/17/16 BUY      21635                1.0000          0             23,780             23,780                 0
             19,190 06/17/16 SELL     21636                1.0000          0             19,190             19,190                 0
             49,950 06/17/16 BUY      21637                1.0000          0             49,950             49,950                 0
             14,766 06/17/16 BUY      21638                1.0000          0             14,766             14,766                 0
             22,850 06/17/16 SELL     21639                1.0000          0             22,850             22,850                 0
            350,370 06/17/16 BUY      21640                1.0000          0            350,370            350,370                 0
                205 06/17/16 BUY      21657                1.0000          0                205                205                 0
          1,462,680 06/20/16 BUY      10652                1.0000          0          1,462,680          1,462,680                 0
          2,209,680 06/20/16 BUY      10653                1.0000          0          2,209,680          2,209,680                 0
            107,070 06/20/16 SELL     10654                1.0000          0            107,070            107,070                 0
             44,464 06/20/16 BUY      10655                1.0000          0             44,464             44,464                 0
             31,365 06/20/16 SELL     21687                1.0000          0             31,365             31,365                 0
            146,450 06/20/16 SELL     21688                1.0000          0            146,450            146,450                 0
             36,450 06/20/16 BUY      21689                1.0000          0             36,450             36,450                 0
             14,219 06/20/16 BUY      21690                1.0000          0             14,219             14,219                 0
              4,570 06/20/16 SELL     21691                1.0000          0              4,570              4,570                 0
            587,062 06/20/16 SELL     21692                1.0000          0            587,062            587,062                 0
          3,638,938 06/21/16 SELL     10663                1.0000          0          3,638,938          3,638,938                 0
            592,720 06/21/16 BUY      10666                1.0000          0            592,720            592,720                 0
            770,040 06/21/16 BUY      10667                1.0000          0            770,040            770,040                 0
             18,260 06/21/16 BUY      10668                1.0000          0             18,260             18,260                 0
             43,831 06/21/16 SELL     21713                1.0000          0             43,831             43,831                 0
             35,716 06/21/16 SELL     21740                1.0000          0             35,716             35,716                 0
            353,720 06/22/16 SELL     10678                1.0000          0            353,720            353,720                 0
            100,440 06/22/16 SELL     10679                1.0000          0            100,440            100,440                 0
             44,820 06/22/16 BUY      10680                1.0000          0             44,820             44,820                 0
          1,412,125 06/22/16 SELL     10681                1.0000          0          1,412,125          1,412,125                 0
              7,585 06/22/16 BUY      21764                1.0000          0              7,585              7,585                 0
             20,200 06/22/16 SELL     21765                1.0000          0             20,200             20,200                 0
              2,700 06/22/16 SELL     21766                1.0000          0              2,700              2,700                 0
              3,281 06/22/16 SELL     21767                1.0000          0              3,281              3,281                 0
             27,420 06/22/16 SELL     21768                1.0000          0             27,420             27,420                 0
                460 06/22/16 BUY      21769                1.0000          0                460                460                 0
            425,966 06/23/16 BUY      10694                1.0000          0            425,966            425,966                 0
          2,781,960 06/23/16 BUY      10697                1.0000          0          2,781,960          2,781,960                 0
          2,633,760 06/23/16 BUY      10698                1.0000          0          2,633,760          2,633,760                 0
            221,610 06/23/16 SELL     10699                1.0000          0            221,610            221,610                 0
             59,655 06/23/16 SELL     21801                1.0000          0             59,655             59,655                 0
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            208,060 06/23/16 SELL     21802                1.0000          0            208,060            208,060                 0
              5,400 06/23/16 BUY      21803                1.0000          0              5,400              5,400                 0
             18,594 06/23/16 BUY      21804                1.0000          0             18,594             18,594                 0
             33,133 06/23/16 BUY      21805                1.0000          0             33,133             33,133                 0
            147,662 06/23/16 SELL     21806                1.0000          0            147,662            147,662                 0
          1,018,333 06/24/16 SELL     10712                1.0000          0          1,018,333          1,018,333                 0
          4,359,937 06/24/16 SHORT    10713                1.0000          0          4,359,937          4,359,937                 0
            226,685 06/24/16 BUY      21859                1.0000          0            226,685            226,685                 0
            115,200 06/27/16 BUY       1761                1.0000          0            115,200            115,200                 0
          3,221,720 06/27/16 SHORT    10723                1.0000          0          3,221,720          3,221,720                 0
          1,601,460 06/27/16 SHORT    10724                1.0000          0          1,601,460          1,601,460                 0
            294,650 06/27/16 COVER    10725                1.0000          0            294,650            294,650                 0
          8,888,467 06/27/16 COVER    10726                1.0000          0          8,888,467          8,888,467                 0
          7,630,260 06/27/16 BUY      10727                1.0000          0          7,630,260          7,630,260                 0
             87,342 06/27/16 SELL     21883                1.0000          0             87,342             87,342                 0
          4,302,835 06/27/16 BUY      21899                1.0000          0          4,302,835          4,302,835                 0
          4,151,640 06/27/16 SELL     21906                1.0000          0          4,151,640          4,151,640                 0
          4,158,600 06/28/16 BUY      10736                1.0000          0          4,158,600          4,158,600                 0
          2,243,160 06/28/16 BUY      10737                1.0000          0          2,243,160          2,243,160                 0
            211,650 06/28/16 SELL     10740                1.0000          0            211,650            211,650                 0
          4,808,009 06/28/16 BUY      10741                1.0000          0          4,808,009          4,808,009                 0
             89,380 06/28/16 SELL     21928                1.0000          0             89,380             89,380                 0
            237,350 06/28/16 SELL     21931                1.0000          0            237,350            237,350                 0
             22,950 06/28/16 BUY      21932                1.0000          0             22,950             22,950                 0
              1,094 06/28/16 BUY      21933                1.0000          0              1,094              1,094                 0
             10,283 06/28/16 SELL     21934                1.0000          0             10,283             10,283                 0
            145,976 06/28/16 SELL     21944                1.0000          0            145,976            145,976                 0
                205 06/28/16 BUY      21945                1.0000          0                205                205                 0
          3,671,040 06/29/16 BUY      10749                1.0000          0          3,671,040          3,671,040                 0
          1,607,040 06/29/16 BUY      10750                1.0000          0          1,607,040          1,607,040                 0
            199,200 06/29/16 SELL     10753                1.0000          0            199,200            199,200                 0
          6,438,225 06/29/16 SELL     10754                1.0000          0          6,438,225          6,438,225                 0
             61,259 06/29/16 SELL     21969                1.0000          0             61,259             61,259                 0
            200,990 06/29/16 SELL     21972                1.0000          0            200,990            200,990                 0
             37,800 06/29/16 BUY      21973                1.0000          0             37,800             37,800                 0
              6,563 06/29/16 BUY      21974                1.0000          0              6,563              6,563                 0
             46,843 06/29/16 SELL     21975                1.0000          0             46,843             46,843                 0
            369,968 06/29/16 BUY      21984                1.0000          0            369,968            369,968                 0
          3,753,014 06/30/16 SELL     10767                1.0000          0          3,753,014          3,753,014                 0
            112,791 06/30/16 BUY      22019                1.0000          0            112,791            112,791                 0
  CSHUSD004 CASH COLLATERAL ISDA BARCLAYS CAPITAL INC
                  0 11/09/15 INT -     1102                 .0000          0                  0                  0                 0
                  0 11/09/15 INT -     1103                 .0000          0                  0                  0                 0
                  0 11/09/15 INT -     1104                 .0000          0                  0                  0                 0
                  0 06/09/16 INT -     1725                 .0000          0                  0                  0                 0
                  0 06/15/16 INT -     1726                 .0000          0                  0                  0                 0
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  1249921T5 CASPIAN FOCUSED CREDIT INT'L FD SERS-I OPEN-END
            FUND USD
                793 05/11/16 SELL      1386              803.8300          0            792,797            637,274          (155,523)
  14799OP15 CASPIAN FOCUSED CREDIT INT'L L FUND CL L 01DEC11
                 62 08/04/15 SELL      1094            2,023.1031          0            138,182            124,550           (13,631)
  147990667 CASPIAN FOCUSED CREDIT INTERNATIONAL FUND
              1,043 04/29/16 SELL      1373              805.4131          0          1,042,355            840,000          (202,355)
                315 05/11/16 SELL      1385              813.9494          0            314,608            256,220           (58,389)
  8B2546B   CCC INFORMATION SERVICES TL LX127159
            SEMI-ANN.  0.000%  12/20/2019
         (1,300,000)06/04/15 RBUY      1000               99.5000          0         (1,293,500)        (1,293,500)                0
          1,296,675 06/04/15 RBBUY     1001               99.3182          0          1,287,834          1,287,834                 0
          1,293,350 10/05/15 SELL      1743               99.0000          0          1,284,532          1,280,417            (4,115)
         (1,293,350)10/05/15 RSELL     1942               99.0000          0         (1,284,532)        (1,280,417)            4,115
          1,293,350 10/05/15 RBSELL    1943               98.8414          0          1,284,532          1,278,365            (6,167)
  6A5891B   CENGAGE LEARNING ACQUISITIONS, INC. TERM
            SEMI-ANN.  0.000%  03/06/2020
            200,000 09/24/15 BUY       1615               99.7500          0            199,500            199,500                 0
            100,000 09/24/15 BUY       1616               99.8750          0             99,875             99,875                 0
           (200,000)09/24/15 RBUY      1747               99.7500          0           (199,500)          (199,500)                0
            200,000 09/24/15 RBBUY     1748               99.7311          0            199,462            199,462                 0
           (100,000)09/24/15 RBUY      1879               99.8750          0            (99,875)           (99,875)                0
            100,000 09/24/15 RBBUY     1880               99.4781          0             99,478             99,478                 0
             10,000 01/07/16 BUY       2473               97.1951          0              9,720              9,720                 0
             40,000 01/07/16 BUY       2549               97.2257          0             38,890             38,890                 0
  9B7515B   CHI OVERHEAD DOORS TL 1ST LIEN LX146677
            SEMI-ANN.  0.000%  07/28/2022
            450,000 07/28/15 BUY       1258               99.7500          0            448,875            448,875                 0
            450,000 08/18/15 SELL      1415               99.6250          0            448,875            448,313              (563)
           (450,000)08/18/15 RSELL     1566               99.6250          0           (448,875)          (448,313)              563
            450,000 08/18/15 RBSELL    1567               99.3470          0            448,875            447,062            (1,813)
  6711566   CHINA RESOURCES POWER HOLDINGS CO LTD COMMON STOCK
            HKD 0
              2,938 11/09/15 BUY        360 HKD           17.9714          0              6,811              6,811                 0
  3A8364B   CHROMAFLO; LX133735
            SEMI-ANN.  0.000%  11/20/2019
            410,000 07/10/15 BUY       1135               98.8750          0            405,388            405,388                 0
           (410,000)07/10/15 RBUY      1290               98.8750          0           (405,388)          (405,388)                0
            410,000 07/10/15 RBBUY     1291               98.7552          0            404,896            404,896                 0
            408,959 11/20/15 SELL      2118               96.0000          0            403,868            392,601           (11,268)
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           (408,959)11/20/15 RSELL     2203               96.0000          0           (403,868)          (392,601)           11,268
            408,959 11/20/15 RBSELL    2204               95.9057          0            403,868            392,215           (11,653)
  172998320 CITADEL GLOBAL FIXED INCOME FUND LTD.
                 90 07/06/15 SELL      1093              926.3884          0             89,510             82,921            (6,589)
              2,860 07/06/15 SELL      1095              926.4147          0          2,860,490          2,650,000          (210,490)
  199990581 COMMITMENT TO PURCHASE FUND
          2,000,000 07/17/15 SELL      1060                1.0000          0          2,000,000          2,000,000                 0
            332,773 07/30/15 BUY       1088                1.0000          0            332,773            332,773                 0
            332,773 07/30/15 SELL      1089                1.0000          0            332,773            332,773                 0
          2,000,000 07/31/15 BUY       1075                1.0000          0          2,000,000          2,000,000                 0
          2,000,000 08/03/15 SELL      1096                1.0000          0          2,000,000          2,000,000                 0
            976,784 08/26/15 BUY       1100                1.0000          0            976,784            976,784                 0
            976,784 08/31/15 SELL      1116                1.0000          0            976,784            976,784                 0
          1,250,000 10/29/15 BUY       1162                1.0000          0          1,250,000          1,250,000                 0
          8,000,000 11/04/15 BUY          2                1.0000          0          8,000,000          8,000,000                 0
          1,760,000 11/04/15 SELL      1181                1.0000          0          1,760,000          1,760,000                 0
          1,760,000 11/04/15 BUY       1184                1.0000          0          1,760,000          1,760,000                 0
          8,000,000 11/05/15 SELL         6                1.0000          0          8,000,000          8,000,000                 0
          1,760,000 11/09/15 BUY       1157                1.0000          0          1,760,000          1,760,000                 0
          1,760,000 11/09/15 SELL      1185                1.0000          0          1,760,000          1,760,000                 0
          1,250,000 11/30/15 SELL      1177                1.0000          0          1,250,000          1,250,000                 0
          1,540,000 12/15/15 BUY       1193                1.0000          0          1,540,000          1,540,000                 0
             11,035 12/24/15 BUY       1195                1.0000          0             11,035             11,035                 0
             11,035 12/24/15 SELL      1207                1.0000          0             11,035             11,035                 0
            (11,035)12/24/15 RSELL     1208                1.0000          0            (11,035)           (11,035)                0
             11,035 12/30/15 SELL      1206                1.0000          0             11,035             11,035                 0
            720,000 01/29/16 BUY       1234                1.0000          0            720,000            720,000                 0
          6,250,000 01/29/16 BUY       1235                1.0000          0          6,250,000          6,250,000                 0
          1,540,000 01/29/16 SELL      1244                1.0000          0          1,540,000          1,540,000                 0
            720,000 02/01/16 SELL      1289                1.0000          0            720,000            720,000                 0
          6,250,000 02/29/16 SELL      1288                1.0000          0          6,250,000          6,250,000                 0
            800,000 02/29/16 BUY       1290                1.0000          0            800,000            800,000                 0
            200,000 03/08/16 BUY       1305                1.0000          0            200,000            200,000                 0
            672,781 03/29/16 BUY       1308                1.0000          0            672,781            672,781                 0
            200,000 03/31/16 SELL      1322                1.0000          0            200,000            200,000                 0
            800,000 03/31/16 SELL      1323                1.0000          0            800,000            800,000                 0
          5,000,000 03/31/16 BUY       1324                1.0000          0          5,000,000          5,000,000                 0
          5,000,000 04/01/16 SELL      1342                1.0000          0          5,000,000          5,000,000                 0
            197,729 04/18/16 BUY       1335                1.0000          0            197,729            197,729                 0
            197,729 04/18/16 SELL      1370                1.0000          0            197,729            197,729                 0
          5,000,000 04/29/16 BUY       1368                1.0000          0          5,000,000          5,000,000                 0
            672,781 04/29/16 SELL      1369                1.0000          0            672,781            672,781                 0
          2,000,000 05/31/16 BUY       1387                1.0000          0          2,000,000          2,000,000                 0
          2,290,000 05/31/16 BUY       1388                1.0000          0          2,290,000          2,290,000                 0
          4,250,000 05/31/16 BUY       1389                1.0000          0          4,250,000          4,250,000                 0
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          5,000,000 05/31/16 SELL      1390                1.0000          0          5,000,000          5,000,000                 0
          2,290,000 06/30/16 SELL      1427                1.0000          0          2,290,000          2,290,000                 0
          4,250,000 06/30/16 SELL      1428                1.0000          0          4,250,000          4,250,000                 0
          2,000,000 06/30/16 SELL      1429                1.0000          0          2,000,000          2,000,000                 0
  8A5985B   CONNOLLY CORP TL LIEN1 COV LITE; BGH39Q7G1;
            SEMI-ANN.  0.000%  05/12/2021
           (249,370)06/01/15 RBUY      1213              100.0000          0           (249,370)          (249,370)                0
            249,370 06/01/15 RBBUY     1214              100.0215          0            249,424            249,424                 0
            249,370 08/05/15 SELL      1339              100.0000          0            249,424            249,370               (54)
  0C0768B   CPI CARD GROUP 1L TLB COV LIT BGH4032K5 LX147030
            SEMI-ANN.  0.000%  08/14/2022
            350,000 08/14/15 BUY       1445               98.5000          0            344,750            344,750                 0
            100,000 09/30/15 BUY       1787              100.0000          0            100,000            100,000                 0
           (100,000)09/30/15 RBUY      1807              100.0000          0           (100,000)          (100,000)                0
            100,000 09/30/15 BUY       1808              100.0000          0            100,000            100,000                 0
           (100,000)09/30/15 RBUY      2029              100.0000          0           (100,000)          (100,000)                0
             74,138 09/30/15 RBBUY     2030               99.6510          0             73,879             73,879                 0
  12699V128 CRE SUI SEPRFD A1 A3 1-DP
              1,468 10/19/15 SELL      1169            1,477.0033          0          1,999,615          2,168,389           168,773
              1,468 01/29/16 SELL      1242            1,495.6438          0          2,000,142          2,196,333           196,191
              1,468 04/22/16 SELL      1371            1,478.3451          0          2,000,149          2,170,938           170,789
  5C3589B   CVENT INC TLB 1L COVLITE LX153069
            SEMI-ANN.  0.000%  06/03/2023
            300,000 06/16/16 BUY       3422               99.0000          0            297,000            297,000                 0
  8B8936B   DAE AVIATION STANDARD AERO TL L1 LX145044
            SEMI-ANN.  0.000%  06/25/2022
            300,000 11/19/15 SELL      2202               99.5416          0            298,500            298,625               125
  238998322 DAVIDSON KEMPNER INTERNATIONAL (BVD), LTD
             13,500 10/28/15 SELL      1159              122.2211          0          1,350,000          1,649,985           299,985
              1,500 04/15/16 SELL      1333              122.3977          0            150,000            183,597            33,597
  GXZ5IDX   DAX INDEX FUTURE EQUITY INDEX 18/DEC/2015 GXZ5
            EXPIRES 12/18/2015    SIZE          25.000000
                 33 12/02/15 CLLFUT   16069 EUR       11,223.9963         56                  0          1,005,389         1,005,389
                 32 12/03/15 CLLFUT   16152 EUR       11,116.0209         56                  0            881,921           881,921
  8B7086B   DELTEK TL 1ST LIEN COVLITE LX145142
            SEMI-ANN.  0.000%  12/19/2022
            199,500 10/05/15 SELL      1741               99.9466          0            198,503            199,394               891
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  8B4673B   DOLLAR TREE TL 1LN FIXED RATE COV TL BGH3US8R8
            SEMI-ANN.  0.000%  05/26/2022
            350,000 08/07/15 SELL      1353               99.7500          0            350,000            349,125              (875)
  258995406 DOUBLE BLACK DIAMOND LTD.
              3,563 01/29/16 SELL      1254              124.1857          0            375,000            442,528            67,528
              3,298 04/27/16 SELL      1367               97.8223          0            347,045            322,598           (24,447)
  261992572 DREYFUS CASH MGT FD
              MONTHLY VARIABLE 12/31/2049
                 35 12/01/15 BUY        594              100.0000          0                 35                 35                 0
                  0 12/01/15 INT        595                 .0000          0                  0                  0                 0
            239,929 12/01/15 BUY        606              100.0000          0            239,929            239,929                 0
                  0 01/27/16 INT       1569                 .0000          0                  0                  0                 0
                  0 01/27/16 BUY       1571              100.0000          0                  0                  0                 0
              8,869 01/27/16 SELL      1573              100.0000          0              8,869              8,869                 0
                  0 01/27/16 RINT      1574                 .0000          0                  0                  0                 0
                  3 02/01/16 BUY        615              100.0000          0                  3                  3                 0
                 11 02/01/16 BUY        616              100.0000          0                 11                 11                 0
                 25 03/02/16 BUY        619              100.0000          0                 25                 25                 0
             28,655 04/01/16 BUY        625              100.0000          0             28,655             28,655                 0
                 34 04/04/16 BUY        623              100.0000          0                 34                 34                 0
                  0 04/04/16 INT        624                 .0000          0                  0                  0                 0
                 31 05/03/16 BUY        630              100.0000          0                 31                 31                 0
                 35 06/30/16 BUY        634              100.0000          0                 35                 35                 0
                 19 06/30/16 SELL       635              100.0000          0                 19                 19                 0
  7B8428B   EAGLE PARENT INC TLB BGH3S8879 LX144606
            SEMI-ANN.  0.000%  05/21/2022
            300,000 08/05/15 SELL      1337              100.1250          0            299,250            300,375             1,125
            350,000 08/13/15 SELL      1394               99.8750          0            349,125            349,563               438
  EUR COLL  ECU COLLATERAL ACCOUNT
              3,224 07/01/15 SHORT    11738 EUR            1.0000          0              3,580              3,580                 0
                  0 07/01/15 INT -    11747 EUR             .0000          0                  0                  0                 0
          2,536,070 07/09/15 COVER    11974 EUR            1.0000          0          2,814,502          2,801,216            13,286
            808,562 07/09/15 BUY      11976 EUR            1.0000          0            893,097            893,097                 0
                  3 07/20/15 SELL      7686 EUR            1.0000          0                  3                  3                 0
                  0 08/03/15 INT -    12622 EUR             .0000          0                  0                  0                 0
              2,349 08/03/15 SELL     12631 EUR            1.0000          0              2,588              2,577               (10)
            614,385 08/06/15 SELL     12754 EUR            1.0000          0            675,672            670,479            (5,193)
            373,586 08/21/15 SHORT    13158 EUR            1.0000          0            422,675            422,675                 0
                  0 09/01/15 INT -    13460 EUR             .0000          0                  0                  0                 0
              2,155 09/01/15 SHORT    13465 EUR            1.0000          0              2,426              2,426                 0
             37,550 09/09/15 SHORT    13744 EUR            1.0000          0             41,934             41,934                 0
             44,584 09/11/15 COVER    13865 EUR            1.0000          0             50,080             50,321              (242)
              2,952 10/01/15 SHORT    14429 EUR            1.0000          0              3,308              3,308                 0
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          1,782,740 10/07/15 COVER    14583 EUR            1.0000          0          2,002,445          2,003,265              (820)
            996,594 10/07/15 BUY      14585 EUR            1.0000          0          1,119,873          1,119,873                 0
              1,808 10/14/15 SELL     14816 EUR            1.0000          0              2,037              2,067                30
            196,670 10/19/15 BUY      14918 EUR            1.0000          0            222,434            222,434                 0
                  0 11/02/15 INT -    15281 EUR             .0000          0                  0                  0                 0
              2,449 11/02/15 SELL     15283 EUR            1.0000          0              2,737              2,702               (35)
             38,988 11/03/15 BUY      15312 EUR            1.0000          0             42,699             42,699                 0
             58,473 11/10/15 BUY      15479 EUR            1.0000          0             62,528             62,528                 0
             61,250 11/11/15 BUY      15505 EUR            1.0000          0             65,712             65,712                 0
            108,420 11/11/15 BUY      15507 EUR            1.0000          0            116,318            116,318                 0
            126,750 11/11/15 BUY      15509 EUR            1.0000          0            135,984            135,984                 0
            913,316 11/16/15 SELL     15632 EUR            1.0000          0          1,013,753            978,801           (34,952)
              6,950 11/20/15 SELL     15787 EUR            1.0000          0              7,614              7,416              (199)
              9,800 11/20/15 BUY      15789 EUR            1.0000          0             10,457             10,457                 0
             60,125 11/20/15 BUY      15791 EUR            1.0000          0             64,153             64,153                 0
             70,890 11/23/15 SELL     15821 EUR            1.0000          0             77,631             75,275            (2,356)
             21,938 11/23/15 SELL     15823 EUR            1.0000          0             24,024             23,294              (729)
              4,900 11/23/15 SELL     15825 EUR            1.0000          0              5,366              5,203              (163)
            567,198 11/24/15 SELL     15863 EUR            1.0000          0            621,132            603,526           (17,606)
            132,300 11/25/15 BUY      15904 EUR            1.0000          0            140,264            140,264                 0
            190,430 11/25/15 BUY      15906 EUR            1.0000          0            201,894            201,894                 0
            398,938 11/25/15 BUY      15909 EUR            1.0000          0            422,954            422,954                 0
             88,200 11/26/15 BUY      15929 EUR            1.0000          0             93,660             93,660                 0
            113,980 11/26/15 BUY      15931 EUR            1.0000          0            121,035            121,035                 0
            244,563 11/26/15 BUY      15933 EUR            1.0000          0            259,701            259,701                 0
             34,125 11/27/15 SELL     15968 EUR            1.0000          0             37,070             36,154              (917)
             19,600 11/27/15 SELL     15970 EUR            1.0000          0             21,292             20,765              (527)
              1,390 11/27/15 SELL     15972 EUR            1.0000          0              1,510              1,473               (37)
             72,280 11/30/15 SELL     16005 EUR            1.0000          0             78,519             76,339            (2,180)
             41,650 11/30/15 BUY      16008 EUR            1.0000          0             43,989             43,989                 0
            137,313 11/30/15 BUY      16010 EUR            1.0000          0            145,023            145,023                 0
            300,900 12/01/15 SELL     16048 EUR            1.0000          0            326,519            319,180            (7,340)
                  0 12/01/15 INT -    16054 EUR             .0000          0                  0                  0                 0
                315 12/01/15 SELL     16060 EUR            1.0000          0                342                334                (8)
            134,318 12/02/15 SELL     16096 EUR            1.0000          0            145,755            142,015            (3,740)
            479,550 12/03/15 SELL     16130 EUR            1.0000          0            520,380            520,384                 4
            291,200 12/03/15 SELL     16132 EUR            1.0000          0            315,994            315,996                 2
            281,750 12/03/15 SELL     16134 EUR            1.0000          0            305,739            305,741                 2
             85,457 12/03/15 BUY      16140 EUR            1.0000          0             92,734             92,734                 0
             91,416 12/04/15 BUY      16182 EUR            1.0000          0             99,538             99,538                 0
             98,050 12/07/15 BUY      16209 EUR            1.0000          0            106,409            106,409                 0
            315,380 12/08/15 SELL     16243 EUR            1.0000          0            342,265            342,850               585
             71,240 12/09/15 SELL     16265 EUR            1.0000          0             77,313             78,097               784
          2,525,255 12/09/15 SELL     16281 EUR            1.0000          0          2,740,521          2,768,310            27,789
            103,000 12/10/15 SELL     16319 EUR            1.0000          0            111,780            112,651               871
            382,027 12/11/15 SELL     16349 EUR            1.0000          0            414,594            420,116             5,522
             27,823 12/11/15 SHORT    16351 EUR            1.0000          0             30,597             30,597                 0
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            400,344 12/14/15 SHORT    16394 EUR            1.0000          0            441,479            441,479                 0
            428,166 12/15/15 COVER    16426 EUR            1.0000          0            472,076            467,601             4,475
            181,660 12/15/15 BUY      16428 EUR            1.0000          0            198,391            198,391                 0
              2,780 12/16/15 BUY      16451 EUR            1.0000          0              3,042              3,042                 0
              7,420 12/16/15 BUY      16459 EUR            1.0000          0              8,120              8,120                 0
            395,910 12/17/15 BUY      16493 EUR            1.0000          0            428,929            428,929                 0
            320,790 12/18/15 SELL     16524 EUR            1.0000          0            348,467            347,881              (587)
            266,980 12/21/15 SELL     16554 EUR            1.0000          0            290,015            291,475             1,461
              7,880 12/21/15 SHORT    16556 EUR            1.0000          0              8,603              8,603                 0
              7,880 12/22/15 COVER    16583 EUR            1.0000          0              8,603              8,642               (39)
             11,520 12/22/15 BUY      16592 EUR            1.0000          0             12,633             12,633                 0
            624,830 12/23/15 BUY      16615 EUR            1.0000          0            679,784            679,784                 0
             11,120 12/24/15 BUY      16642 EUR            1.0000          0             12,186             12,186                 0
            222,510 12/28/15 SELL     16667 EUR            1.0000          0            242,144            244,127             1,982
            390,760 12/29/15 BUY      16690 EUR            1.0000          0            426,163            426,163                 0
            107,550 12/30/15 SELL     16716 EUR            1.0000          0            117,162            117,375               213
            119,540 12/31/15 SELL     16739 EUR            1.0000          0            130,223            129,856              (367)
                  4 12/31/15 BUY      16757 EUR            1.0000          0                  5                  5                 0
            588,634 01/04/16 SELL     16779 EUR            1.0000          0            641,241            635,990            (5,251)
            182,326 01/04/16 SHORT    16781 EUR            1.0000          0            196,994            196,994                 0
                  0 01/04/16 INT -    16815 EUR             .0000          0                  0                  0                 0
              1,193 01/04/16 SHORT    16817 EUR            1.0000          0              1,289              1,289                 0
            127,450 01/05/16 COVER    16837 EUR            1.0000          0            137,703            136,639             1,064
            283,660 01/06/16 SHORT    16866 EUR            1.0000          0            304,935            304,935                 0
            431,550 01/07/16 SHORT    16895 EUR            1.0000          0            467,498            467,498                 0
            447,270 01/08/16 SHORT    16926 EUR            1.0000          0            487,770            487,770                 0
             20,742 01/11/16 COVER    16966 EUR            1.0000          0             22,482             22,513               (31)
            251,690 01/12/16 COVER    16986 EUR            1.0000          0            272,806            272,480               327
             62,262 01/13/16 COVER    17015 EUR            1.0000          0             67,485             67,551               (66)
            847,353 01/13/16 COVER    17033 EUR            1.0000          0            918,444            919,336              (892)
            287,110 01/14/16 SHORT    17066 EUR            1.0000          0            311,213            311,213                 0
            683,680 01/15/16 SHORT    17092 EUR            1.0000          0            748,766            748,766                 0
             72,990 01/18/16 SHORT    17127 EUR            1.0000          0             79,380             79,380                 0
            157,070 01/19/16 COVER    17157 EUR            1.0000          0            171,412            171,183               230
            196,680 01/19/16 COVER    17159 EUR            1.0000          0            214,639            214,352               287
            333,600 01/20/16 SHORT    17196 EUR            1.0000          0            363,524            363,524                 0
            366,004 01/20/16 SHORT    17204 EUR            1.0000          0            398,835            398,835                 0
            138,600 01/20/16 SHORT    17206 EUR            1.0000          0            151,032            151,032                 0
            387,360 01/21/16 COVER    17238 EUR            1.0000          0            422,396            419,259             3,137
            474,570 01/22/16 COVER    17270 EUR            1.0000          0            517,494            513,698             3,796
            532,423 01/22/16 SHORT    17282 EUR            1.0000          0            576,321            576,321                 0
             71,710 01/25/16 SHORT    17308 EUR            1.0000          0             77,680             77,680                 0
            153,440 01/26/16 COVER    17341 EUR            1.0000          0            166,758            166,459               298
             66,720 01/27/16 COVER    17371 EUR            1.0000          0             72,511             72,531               (20)
              6,600 01/27/16 COVER    17379 EUR            1.0000          0              7,173              7,175                (2)
            198,740 01/28/16 SHORT    17402 EUR            1.0000          0            217,412            217,412                 0
            382,640 01/29/16 COVER    17444 EUR            1.0000          0            416,277            414,036             2,241
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                  0 02/01/16 INT -    17467 EUR             .0000          0                  0                  0                 0
              1,869 02/01/16 SHORT    17481 EUR            1.0000          0              2,036              2,036                 0
             43,090 02/01/16 SHORT    17501 EUR            1.0000          0             46,940             46,940                 0
             14,520 02/01/16 SHORT    17509 EUR            1.0000          0             15,817             15,817                 0
            342,670 02/02/16 SHORT    17542 EUR            1.0000          0            373,527            373,527                 0
            190,960 02/03/16 SHORT    17569 EUR            1.0000          0            211,001            211,001                 0
             78,390 02/04/16 COVER    17596 EUR            1.0000          0             85,495             87,562            (2,066)
            152,120 02/05/16 SHORT    17619 EUR            1.0000          0            169,515            169,515                 0
            492,500 02/08/16 SHORT    17643 EUR            1.0000          0            549,014            549,014                 0
            276,590 02/09/16 SHORT    17665 EUR            1.0000          0            312,809            312,809                 0
            116,390 02/10/16 COVER    17695 EUR            1.0000          0            128,269            130,293            (2,024)
            468,240 02/11/16 SHORT    17712 EUR            1.0000          0            531,148            531,148                 0
            334,960 02/12/16 COVER    17739 EUR            1.0000          0            371,033            376,629            (5,596)
            302,080 02/15/16 COVER    17754 EUR            1.0000          0            334,612            336,653            (2,041)
             33,722 02/15/16 COVER    17771 EUR            1.0000          0             37,353             37,581              (228)
            116,160 02/15/16 COVER    17773 EUR            1.0000          0            128,670            129,455              (785)
             47,180 02/16/16 SHORT    17800 EUR            1.0000          0             52,580             52,580                 0
            428,010 02/17/16 COVER    17827 EUR            1.0000          0            474,174            476,525            (2,351)
              1,390 02/18/16 COVER    17861 EUR            1.0000          0              1,540              1,543                (3)
              5,280 02/18/16 SHORT    17869 EUR            1.0000          0              5,861              5,861                 0
             47,260 02/19/16 SHORT    17894 EUR            1.0000          0             52,489             52,489                 0
             38,280 02/19/16 SHORT    17902 EUR            1.0000          0             42,516             42,516                 0
            243,250 02/22/16 COVER    17937 EUR            1.0000          0            269,524            268,244             1,280
             91,080 02/22/16 COVER    17939 EUR            1.0000          0            100,918            100,438               479
            145,950 02/23/16 SHORT    17976 EUR            1.0000          0            160,895            160,895                 0
             56,760 02/23/16 SHORT    17978 EUR            1.0000          0             62,572             62,572                 0
          1,474,117 02/23/16 COVER    18000 EUR            1.0000          0          1,632,202          1,625,066             7,136
            309,042 02/23/16 BUY      18002 EUR            1.0000          0            340,688            340,688                 0
            219,620 02/24/16 SELL     18028 EUR            1.0000          0            242,109            242,065               (44)
             89,422 02/24/16 SELL     18042 EUR            1.0000          0             98,579             98,561               (18)
             10,898 02/24/16 SHORT    18044 EUR            1.0000          0             12,012             12,012                 0
             10,898 02/25/16 COVER    18076 EUR            1.0000          0             12,012             12,024               (12)
             80,520 02/25/16 BUY      18078 EUR            1.0000          0             88,838             88,838                 0
            208,722 02/25/16 BUY      18080 EUR            1.0000          0            230,283            230,283                 0
            271,935 02/26/16 BUY      18108 EUR            1.0000          0            297,130            297,130                 0
            138,400 02/29/16 BUY      18137 EUR            1.0000          0            150,379            150,379                 0
            423,290 03/01/16 BUY      18169 EUR            1.0000          0            459,672            459,672                 0
              1,497 03/01/16 SELL     18178 EUR            1.0000          0              1,635              1,626                (9)
             54,480 03/02/16 BUY      18207 EUR            1.0000          0             58,991             58,991                 0
            102,150 03/03/16 SELL     18236 EUR            1.0000          0            111,516            111,670               155
            186,230 03/04/16 BUY      18267 EUR            1.0000          0            204,983            204,983                 0
             96,290 03/07/16 SELL     18295 EUR            1.0000          0            105,247            105,760               514
            126,870 03/08/16 SELL     18329 EUR            1.0000          0            138,671            140,236             1,565
            117,140 03/09/16 BUY      18349 EUR            1.0000          0            128,977            128,977                 0
            251,300 03/10/16 SELL     18379 EUR            1.0000          0            274,880            280,112             5,232
            567,070 03/11/16 BUY      18429 EUR            1.0000          0            632,793            632,793                 0
            122,066 03/14/16 BUY      18479 EUR            1.0000          0            135,579            135,579                 0
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            130,140 03/15/16 SELL     18527 EUR            1.0000          0            143,543            144,612             1,069
             37,040 03/16/16 BUY      18554 EUR            1.0000          0             41,020             41,020                 0
            271,997 03/16/16 BUY      18565 EUR            1.0000          0            301,223            301,223                 0
             64,060 03/17/16 SELL     18602 EUR            1.0000          0             70,707             72,494             1,786
             86,450 03/18/16 BUY      18634 EUR            1.0000          0             97,615             97,615                 0
             59,210 03/21/16 SELL     18656 EUR            1.0000          0             65,426             66,668             1,241
             18,070 03/22/16 SELL     18687 EUR            1.0000          0             19,967             20,286               319
             15,590 03/23/16 BUY      18716 EUR            1.0000          0             17,422             17,422                 0
            296,760 03/24/16 SELL     18750 EUR            1.0000          0            327,950            331,288             3,338
            109,550 03/29/16 BUY      18825 EUR            1.0000          0            122,537            122,537                 0
            271,850 03/30/16 BUY      18859 EUR            1.0000          0            308,686            308,686                 0
            268,280 03/31/16 SELL     18893 EUR            1.0000          0            297,915            305,718             7,803
            299,240 04/01/16 SELL     18937 EUR            1.0000          0            332,295            339,488             7,192
                  0 04/01/16 INT -    18957 EUR             .0000          0                  0                  0                 0
                559 04/01/16 SELL     18970 EUR            1.0000          0                621                634                13
             59,320 04/04/16 BUY      18993 EUR            1.0000          0             67,515             67,515                 0
            362,130 04/05/16 SELL     19023 EUR            1.0000          0            402,587            411,941             9,354
             95,350 04/06/16 BUY      19061 EUR            1.0000          0            108,456            108,456                 0
            270,010 04/08/16 BUY      19121 EUR            1.0000          0            308,014            308,014                 0
            131,285 04/11/16 BUY      19153 EUR            1.0000          0            150,229            150,229                 0
             18,359 04/11/16 SELL     19169 EUR            1.0000          0             20,615             21,008               394
            531,830 04/13/16 BUY      19228 EUR            1.0000          0            600,090            600,090                 0
            109,480 04/14/16 BUY      19249 EUR            1.0000          0            123,307            123,307                 0
          1,181,449 04/14/16 SELL     19264 EUR            1.0000          0          1,329,574          1,330,666             1,092
             11,120 04/15/16 SELL     19297 EUR            1.0000          0             12,514             12,563                49
             15,780 04/15/16 SELL     19299 EUR            1.0000          0             17,758             17,827                69
              9,730 04/18/16 BUY      19334 EUR            1.0000          0             11,023             11,023                 0
             44,710 04/18/16 BUY      19340 EUR            1.0000          0             50,650             50,650                 0
            155,680 04/19/16 BUY      19371 EUR            1.0000          0            177,094            177,094                 0
            113,090 04/19/16 BUY      19373 EUR            1.0000          0            128,646            128,646                 0
              5,560 04/20/16 SELL     19408 EUR            1.0000          0              6,275              6,301                26
             97,310 04/20/16 BUY      19410 EUR            1.0000          0            110,286            110,286                 0
             62,550 04/21/16 SELL     19443 EUR            1.0000          0             70,619             70,616                (3)
             26,300 04/21/16 BUY      19445 EUR            1.0000          0             29,691             29,691                 0
             40,310 04/22/16 SELL     19480 EUR            1.0000          0             45,510             45,310              (200)
             52,600 04/22/16 SELL     19482 EUR            1.0000          0             59,385             59,125              (260)
            122,320 04/25/16 SELL     19527 EUR            1.0000          0            138,099            137,836              (263)
             49,970 04/25/16 SELL     19529 EUR            1.0000          0             56,416             56,309              (107)
             22,240 04/26/16 BUY      19573 EUR            1.0000          0             25,148             25,148                 0
              1,652 04/26/16 BUY      19575 EUR            1.0000          0              1,868              1,868                 0
             23,044 04/26/16 BUY      19577 EUR            1.0000          0             26,058             26,058                 0
                 20 04/26/16 SELL     19631 EUR            1.0000          0                 23                 23                 0
             65,330 04/27/16 BUY      19627 EUR            1.0000          0             73,888             73,888                 0
              5,130 04/27/16 SELL     19629 EUR            1.0000          0              5,793              5,802                 9
             25,900 04/27/16 BUY      19633 EUR            1.0000          0             29,293             29,293                 0
          4,085,612 04/27/16 BUY      19652 EUR            1.0000          0          4,620,827          4,620,827                 0
            511,611 04/27/16 SELL     19656 EUR            1.0000          0            578,448            578,632               184
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             73,670 04/28/16 BUY      19693 EUR            1.0000          0             83,358             83,358                 0
              6,270 04/28/16 SELL     19695 EUR            1.0000          0              7,089              7,095                 5
             14,800 04/28/16 SELL     19697 EUR            1.0000          0             16,734             16,746                13
          4,085,612 04/28/16 SELL     19718 EUR            1.0000          0          4,619,415          4,622,870             3,455
            511,611 04/28/16 BUY      19722 EUR            1.0000          0            578,888            578,888                 0
            297,460 04/29/16 SELL     19748 EUR            1.0000          0            336,441            340,696             4,255
             13,110 04/29/16 BUY      19750 EUR            1.0000          0             15,016             15,016                 0
            310,800 04/29/16 SELL     19752 EUR            1.0000          0            351,600            355,975             4,375
             44,480 05/02/16 BUY      19791 EUR            1.0000          0             51,212             51,212                 0
              1,140 05/02/16 SELL     19793 EUR            1.0000          0              1,291              1,313                21
              7,400 05/02/16 BUY      19795 EUR            1.0000          0              8,520              8,520                 0
                  0 05/02/16 INT -    19822 EUR             .0000          0                  0                  0                 0
                885 05/02/16 SELL     19824 EUR            1.0000          0              1,003              1,019                16
            205,720 05/03/16 SELL     19866 EUR            1.0000          0            233,105            236,938             3,833
             17,100 05/03/16 SELL     19868 EUR            1.0000          0             19,376             19,695               319
            181,300 05/03/16 SELL     19870 EUR            1.0000          0            205,434            208,812             3,378
            122,320 05/04/16 SELL     19907 EUR            1.0000          0            138,603            140,576             1,973
                570 05/04/16 SELL     19909 EUR            1.0000          0                646                655                 9
             35,483 05/04/16 SELL     19917 EUR            1.0000          0             40,206             40,779               572
            131,017 05/04/16 SHORT    19919 EUR            1.0000          0            150,571            150,571                 0
             62,550 05/05/16 COVER    19969 EUR            1.0000          0             71,886             71,304               582
              7,980 05/05/16 SHORT    19971 EUR            1.0000          0              9,097              9,097                 0
             18,500 05/05/16 COVER    19973 EUR            1.0000          0             21,243             21,089               154
              4,170 05/06/16 COVER    20021 EUR            1.0000          0              4,788              4,763                25
              4,560 05/06/16 SHORT    20023 EUR            1.0000          0              5,209              5,209                 0
             37,000 05/06/16 COVER    20025 EUR            1.0000          0             42,469             42,265               204
              6,950 05/09/16 COVER    20073 EUR            1.0000          0              7,977              7,922                56
              2,280 05/09/16 SHORT    20075 EUR            1.0000          0              2,599              2,599                 0
             16,667 05/09/16 COVER    20092 EUR            1.0000          0             19,112             18,997               115
             42,533 05/09/16 BUY      20094 EUR            1.0000          0             48,479             48,479                 0
            101,470 05/12/16 SELL     20229 EUR            1.0000          0            115,634            115,716                82
              3,420 05/12/16 BUY      20231 EUR            1.0000          0              3,900              3,900                 0
             60,513 05/12/16 SELL     20248 EUR            1.0000          0             68,963             69,009                46
             20,887 05/12/16 SHORT    20250 EUR            1.0000          0             23,820             23,820                 0
            510,514 05/12/16 SHORT    20266 EUR            1.0000          0            582,190            582,190                 0
             73,670 05/13/16 COVER    20306 EUR            1.0000          0             84,013             83,236               777
              1,140 05/13/16 SHORT    20308 EUR            1.0000          0              1,288              1,288                 0
             85,100 05/13/16 COVER    20310 EUR            1.0000          0             97,046             96,150               896
             90,563 05/16/16 SHORT    20363 EUR            1.0000          0            102,617            102,617                 0
            116,949 05/16/16 COVER    20365 EUR            1.0000          0            133,200            132,515               685
              2,850 05/16/16 COVER    20367 EUR            1.0000          0              3,246              3,229                17
             14,800 05/16/16 SHORT    20369 EUR            1.0000          0             16,770             16,770                 0
             40,310 05/17/16 SHORT    20422 EUR            1.0000          0             45,695             45,695                 0
              2,850 05/17/16 SHORT    20424 EUR            1.0000          0              3,231              3,231                 0
             66,118 05/17/16 SHORT    20426 EUR            1.0000          0             74,952             74,952                 0
             62,550 05/18/16 COVER    20478 EUR            1.0000          0             71,152             70,553               599
              5,700 05/18/16 COVER    20480 EUR            1.0000          0              6,484              6,429                55
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            137,610 05/19/16 SHORT    20526 EUR            1.0000          0            154,192            154,192                 0
              1,710 05/19/16 COVER    20528 EUR            1.0000          0              1,938              1,916                22
             28,760 05/30/16 BUY      20886 EUR            1.0000          0             32,033             32,033                 0
            107,030 05/31/16 SELL     20922 EUR            1.0000          0            119,367            119,151              (216)
              2,280 05/31/16 SELL     20924 EUR            1.0000          0              2,543              2,538                (5)
              3,990 06/01/16 SELL     20973 EUR            1.0000          0              4,450              4,458                 8
             17,566 06/01/16 SELL     20990 EUR            1.0000          0             19,591             19,626                35
             11,624 06/01/16 SHORT    20992 EUR            1.0000          0             12,987             12,987                 0
                  0 06/01/16 INT -    21021 EUR             .0000          0                  0                  0                 0
              1,171 06/01/16 SHORT    21025 EUR            1.0000          0              1,308              1,308                 0
                570 06/02/16 SHORT    21061 EUR            1.0000          0                636                636                 0
             13,364 06/02/16 COVER    21069 EUR            1.0000          0             14,931             14,915                16
              8,876 06/02/16 BUY      21071 EUR            1.0000          0              9,905              9,905                 0
            545,840 06/13/16 COVER    21446 EUR            1.0000          0            616,846            616,826                20
             16,947 06/13/16 BUY      21448 EUR            1.0000          0             19,151             19,151                 0
              6,840 06/16/16 SHORT    21602 EUR            1.0000          0              7,624              7,624                 0
             11,970 06/20/16 COVER    21679 EUR            1.0000          0             13,416             13,570              (154)
              5,130 06/22/16 COVER    21770 EUR            1.0000          0              5,750              5,788               (38)
              3,420 06/23/16 COVER    21809 EUR            1.0000          0              3,833              3,882               (49)
              6,270 06/28/16 SHORT    21939 EUR            1.0000          0              6,929              6,929                 0
              1,710 06/29/16 COVER    21980 EUR            1.0000          0              1,913              1,899                15
  28299Y668 EJF FINANCIAL OPPORTUNITIES OFFSHORE FUND LTD
            OPEN-END FUND USD
              5,900 07/31/15 SELL      1087               94.4928          0            590,000            557,508           (32,492)
  8B8550B   ENDO LUXEMBOURG FINANCE TLB 1ST LN BGH3WW5J8
            SEMI-ANN.  0.000%  06/24/2022
           (450,000)06/24/15 RBUY      1624               99.7500          0           (448,875)          (448,875)                0
            450,000 06/24/15 RBBUY     1625               99.3500          0            447,075            447,075                 0
            450,000 07/06/15 SELL      1098              100.5000          0            448,875            452,250             3,375
           (450,000)07/06/15 RSELL     1623              100.5000          0           (448,875)          (452,250)           (3,375)
            450,000 07/06/15 RBSELL    1626              100.5000          0            447,075            452,250             5,175
           (450,000)07/06/15 RSELL     1687              100.5000          0           (447,075)          (452,250)           (5,175)
            450,000 07/06/15 RBSELL    1688              100.1000          0            447,075            450,450             3,375
  B3XDDH4   ENTERTAINMENT ONE LTD COMMON STOCK GBP 0
             19,824 10/21/15 BUY       1496 GBP            1.5300          0             46,893             46,893                 0
  BYM8TV3   ENTERTAINMENT ONE LTD ORD NPV(NIL PAID)
             19,824 10/21/15 RTEXP     1498 GBP             .0000          0                  0                  0                 0
            (19,824)10/21/15 RRTEXP    2407 GBP             .0000          0                  0                  0                 0
             19,824 10/21/15 RBRTXP    2408 GBP             .0000          0                  0                  0                 0
  VGM6IDX   EURO STOXX 50 EQUITY INDEX 17/JUN/2016 VGM6 INDEX
            EXPIRES 06/17/2016    SIZE          10.000000
                  1 04/26/16 CLLFUT   19599 EUR        3,056.0000          0                  0                465               465
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  2C8609F   EURO STOXX 50 INDEX CALL EUR     3225.00
            CALL SCTY          EX 06/17/2016      10
                738 01/22/16 BUYCAL   17268 EUR           72.0000      1,150            576,321            575,171                 0
                738 03/16/16 SELCAL   18563 EUR           37.0000      1,177            576,321            302,400          (275,098)
  0C0364W   EURO STOXX 50 INDEX CALL EUR     3600.00
            CALL SCTY          EX 12/18/2015      10
                768 08/21/15 BUYCAL   13161 EUR           48.5000      1,251            422,675            421,424                 0
                391 12/03/15 SELCAL   16126 EUR           22.0000        611            215,190             93,345          (122,456)
                377 12/21/15 EXPCAL   16558 EUR             .0000          0            207,485                  0          (207,485)
  7B3458W   EURO STOXX 50 INDEX CALL EUR     3800.00
            CALL SCTY          EX 12/18/2015      10
                563 12/21/15 EXPCAL   16559 EUR             .0000          0            667,244                  0          (667,244)
  8B0633B   EXOPACK ZERO 05/19 LB 1LN COVLITE LX144754
            SEMI-ANN.  0.000%  05/08/2019
            239,392 07/06/15 SELL      1145              100.2500          0            239,258            239,991               732
           (239,392)07/06/15 RSELL     1479              100.2500          0           (239,258)          (239,991)             (732)
            239,392 07/06/15 RBSELL    1480               99.6758          0            239,258            238,616              (642)
  344993969 FOLGER HILL PARTNERS (CAYMAN) LTD
              7,238 10/14/15 SELL      1160              957.0452          0          7,177,996          6,927,004          (250,992)
                224 04/04/16 SELL      1339              957.0281          0            222,004            214,237            (7,767)
  EOV5IDS   FUTURE AEX INDEX EQUITY INDEX 16/OCT/2015 EOV5
            EXPIRES 10/16/2015    SIZE         200.000000
                 57 10/12/15 CLLFUT   14861 EUR          441.2445          0                  0             86,791            86,791
  EOX5IDX   FUTURE AEX INDEX EQUITY INDEX 20/NOV/2015 EOX5
            EXPIRES 11/20/2015    SIZE         200.000000
                  1 10/13/15 CLLFUT   14811 EUR          432.9000          0                  0              1,514            (1,514)
  9A4564B   GATES GLOBAL LLC TL L1 COV LITE: TLLOAN/TERM;
            SEMI-ANN.  0.000%  06/11/2021
           (200,000)05/05/15 RBUY      1190              100.0000          0           (200,000)          (200,000)                0
            199,497 05/05/15 RBBUY     1191               99.2875          0            198,076            198,076                 0
           (150,000)05/13/15 RBUY      1192              100.0000          0           (150,000)          (150,000)                0
            149,623 05/13/15 RBBUY     1193               99.3780          0            148,692            148,692                 0
           (100,000)05/27/15 RBUY      1268               99.6718          0            (99,672)           (99,672)                0
             99,749 05/27/15 RBBUY     1269               99.2420          0             98,993             98,993                 0
           (130,000)06/18/15 RBUY      1204               98.8750          0           (128,538)          (128,538)                0
            129,673 06/18/15 RBBUY     1205               98.6350          0            127,903            127,903                 0
  38099L568 GMO EMERGING COUNTRY LOCAL DEBT FUND (OFFSHORE) LP
          9,950,000 10/30/15 BUY         23                1.0000          0          9,950,000          9,950,000                 0
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  7B8072B   GRD HOLDING III CORP BGH3S1AY2 TLB LX144535
            SEMI-ANN.  0.000%  05/19/2022
            447,750 01/05/16 SELL      2410               96.7500          0            437,676            433,198            (4,477)
  7B6185B   GROCERY OUTLET INC. (GOBP HOLDINGS) INITIAL TERM
            SEMI-ANN.  0.000%  10/21/2021
            298,496 10/05/15 SELL      1742               99.3244          0            298,496            296,480            (2,017)
  AAF9909C8 GSA QMS FUND LIMITED
             52,570 04/01/16 BUY       1350               95.1105          0          5,000,000          5,000,000                 0
  420998676 HAYMAN CREDES OFFSHORE FUND L.P.
              3,045 01/11/16 SELL      1239              985.6549          0          3,044,942          3,001,262           (43,680)
                455 04/11/16 SELL      1340              946.7563          0            455,058            430,829           (24,229)
  BYV1CM5   HEMFOSA FASTIGHETER AB RIGHT SEK
             22,176 05/02/16 SELL      4574 SEK            3.1774          0                  0              8,829             8,829
  BZ76DD9   HISPANIA ACTIVOS INMOBILIARIOS SA RIGHT EUR
             10,078 05/31/16 SELL      1687 EUR             .8146          0                  0              9,139             9,139
  HKD COLL  HONG KONG DOLLAR
            CASH COLLATERAL
                  0 07/01/15 INT -     7497 HKD             .0000          0                  0                  0                 0
                  1 07/01/15 SHORT     7507 HKD            1.0000          0                  0                  0                 0
                  0 08/03/15 INT -     7806 HKD             .0000          0                  0                  0                 0
                  1 08/03/15 SHORT     7817 HKD            1.0000          0                  0                  0                 0
                  0 09/01/15 INT -     8059 HKD             .0000          0                  0                  0                 0
                  1 09/01/15 SHORT     8068 HKD            1.0000          0                  0                  0                 0
                  0 10/01/15 INT -     8339 HKD             .0000          0                  0                  0                 0
                  1 10/01/15 SHORT     8341 HKD            1.0000          0                  0                  0                 0
                  0 11/02/15 INT -     8601 HKD             .0000          0                  0                  0                 0
                  1 11/02/15 SHORT     8607 HKD            1.0000          0                  0                  0                 0
                  0 12/01/15 INT -     8862 HKD             .0000          0                  0                  0                 0
                  1 12/01/15 SHORT     8866 HKD            1.0000          0                  0                  0                 0
              9,740 12/03/15 BUY      16138 HKD            1.0000          0              1,257              1,257                 0
              9,740 12/04/15 SELL     16176 HKD            1.0000          0              1,257              1,257                 0
          1,305,860 12/04/15 SHORT    16178 HKD            1.0000          0            168,497            168,497                 0
            336,050 12/07/15 COVER    16213 HKD            1.0000          0             43,361             43,360                 1
          1,623,050 12/08/15 SHORT    16239 HKD            1.0000          0            209,407            209,407                 0
            421,850 12/09/15 SHORT    16269 HKD            1.0000          0             54,429             54,429                 0
          1,086,800 12/10/15 SHORT    16315 HKD            1.0000          0            140,225            140,225                 0
            772,200 12/11/15 SHORT    16343 HKD            1.0000          0             99,632             99,632                 0
             78,650 12/14/15 COVER    16390 HKD            1.0000          0             10,148             10,148                 0
            479,050 12/15/15 COVER    16422 HKD            1.0000          0             61,809             61,810                 0
          1,379,950 12/16/15 COVER    16464 HKD            1.0000          0            178,048            178,050                (2)
            564,850 12/17/15 COVER    16487 HKD            1.0000          0             72,880             72,866                14
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             85,800 12/18/15 SHORT    16518 HKD            1.0000          0             11,067             11,067                 0
            865,150 12/21/15 COVER    16550 HKD            1.0000          0            111,625            111,597                28
            222,650 12/22/15 SHORT    16597 HKD            1.0000          0             28,719             28,719                 0
          1,422,850 12/23/15 COVER    16623 HKD            1.0000          0            183,575            183,588               (13)
            214,500 12/24/15 COVER    16646 HKD            1.0000          0             27,675             27,673                 2
          1,294,150 12/28/15 SHORT    16672 HKD            1.0000          0            166,967            166,967                 0
            228,800 12/29/15 COVER    16697 HKD            1.0000          0             29,519             29,522                (3)
            965,250 12/30/15 SHORT    16724 HKD            1.0000          0            124,534            124,534                 0
             28,600 12/31/15 COVER    16743 HKD            1.0000          0              3,690              3,690                 0
                  0 01/04/16 INT -     9132 HKD             .0000          0                  0                  0                 0
                  1 01/04/16 SHORT     9134 HKD            1.0000          0                  0                  0                 0
          3,095,950 01/04/16 SHORT    16787 HKD            1.0000          0            399,418            399,418                 0
                  0 01/04/16 INT -    16803 HKD             .0000          0                  0                  0                 0
              8,527 01/04/16 SHORT    16805 HKD            1.0000          0              1,100              1,100                 0
            414,700 01/05/16 SHORT    16841 HKD            1.0000          0             53,500             53,500                 0
            822,250 01/06/16 SHORT    16870 HKD            1.0000          0            106,065            106,065                 0
          2,187,900 01/07/16 SHORT    16899 HKD            1.0000          0            282,166            282,166                 0
            128,700 01/08/16 COVER    16930 HKD            1.0000          0             16,602             16,578                25
          1,951,950 01/11/16 SHORT    16962 HKD            1.0000          0            251,449            251,449                 0
            715,000 01/12/16 SHORT    16990 HKD            1.0000          0             92,122             92,122                 0
          1,122,550 01/13/16 COVER    17019 HKD            1.0000          0            144,763            144,632               130
          1,840,913 01/13/16 COVER    17037 HKD            1.0000          0            237,402            237,188               214
          1,015,300 01/14/16 SHORT    17070 HKD            1.0000          0            130,423            130,423                 0
          1,480,050 01/15/16 SHORT    17094 HKD            1.0000          0            189,824            189,824                 0
            557,700 01/18/16 SHORT    17133 HKD            1.0000          0             71,500             71,500                 0
          1,537,250 01/19/16 COVER    17161 HKD            1.0000          0            197,975            196,599             1,375
          2,702,700 01/20/16 SHORT    17200 HKD            1.0000          0            345,219            345,219                 0
             23,173 01/21/16 SHORT    17242 HKD            1.0000          0              2,963              2,963                 0
            742,100 01/22/16 COVER    17274 HKD            1.0000          0             95,401             95,297               104
             19,926 01/25/16 COVER    17319 HKD            1.0000          0              2,562              2,559                 3
            836,400 01/26/16 SHORT    17345 HKD            1.0000          0            107,280            107,280                 0
             28,700 01/27/16 COVER    17375 HKD            1.0000          0              3,689              3,683                 6
            549,400 01/28/16 COVER    17406 HKD            1.0000          0             70,618             70,518               100
            865,100 01/29/16 COVER    17446 HKD            1.0000          0            111,197            111,155                42
                  1 02/01/16 SHORT     9382 HKD            1.0000          0                  0                  0                 0
                  0 02/01/16 INT -    17461 HKD             .0000          0                  0                  0                 0
             19,049 02/01/16 SHORT    17475 HKD            1.0000          0              2,449              2,449                 0
            766,700 02/01/16 SHORT    17505 HKD            1.0000          0             98,590             98,590                 0
            159,900 02/02/16 SHORT    17546 HKD            1.0000          0             20,528             20,528                 0
            865,100 02/03/16 SHORT    17573 HKD            1.0000          0            110,912            110,912                 0
            471,500 02/04/16 COVER    17600 HKD            1.0000          0             60,595             60,551                44
            377,200 02/05/16 COVER    17623 HKD            1.0000          0             48,476             48,405                71
          1,918,800 02/11/16 SHORT    17716 HKD            1.0000          0            246,268            246,268                 0
            188,600 02/12/16 SHORT    17745 HKD            1.0000          0             24,213             24,213                 0
          1,250,500 02/15/16 COVER    17779 HKD            1.0000          0            160,678            160,637                41
            799,500 02/16/16 COVER    17804 HKD            1.0000          0            102,729            102,644                84
            549,400 02/17/16 SHORT    17831 HKD            1.0000          0             70,551             70,551                 0
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            971,700 02/18/16 COVER    17865 HKD            1.0000          0            124,852            124,900               (48)
             77,900 02/19/16 SHORT    17898 HKD            1.0000          0             10,021             10,021                 0
            336,754 02/22/16 COVER    17945 HKD            1.0000          0             43,269             43,330               (61)
            128,767 02/22/16 COVER    17947 HKD            1.0000          0             16,545             16,568               (23)
            307,500 02/23/16 SHORT    17986 HKD            1.0000          0             39,571             39,571                 0
         11,591,320 02/23/16 COVER    17998 HKD            1.0000          0          1,489,414          1,491,632            (2,218)
            500,200 02/24/16 SHORT    18038 HKD            1.0000          0             64,387             64,387                 0
            770,800 02/25/16 SHORT    18069 HKD            1.0000          0             99,184             99,184                 0
            885,600 02/26/16 COVER    18104 HKD            1.0000          0            113,961            113,944                17
            615,000 02/29/16 SHORT    18133 HKD            1.0000          0             79,088             79,088                 0
                  1 03/01/16 SHORT     9622 HKD            1.0000          0                  0                  0                 0
            639,600 03/01/16 COVER    18173 HKD            1.0000          0             82,275             82,298               (23)
             16,272 03/01/16 SHORT    18182 HKD            1.0000          0              2,094              2,094                 0
            458,900 03/02/16 COVER    18211 HKD            1.0000          0             59,031             59,020                11
            672,700 03/02/16 BUY      18213 HKD            1.0000          0             86,518             86,518                 0
             24,600 03/03/16 BUY      18240 HKD            1.0000          0              3,165              3,165                 0
            680,600 03/04/16 BUY      18271 HKD            1.0000          0             87,683             87,683                 0
            340,300 03/07/16 BUY      18299 HKD            1.0000          0             43,822             43,822                 0
            635,500 03/08/16 SELL     18325 HKD            1.0000          0             81,809             81,815                 6
             73,800 03/09/16 SELL     18353 HKD            1.0000          0              9,500              9,503                 3
             32,800 03/10/16 SELL     18383 HKD            1.0000          0              4,222              4,224                 2
            528,900 03/11/16 BUY      18433 HKD            1.0000          0             68,160             68,160                 0
            404,479 03/14/16 BUY      18473 HKD            1.0000          0             52,140             52,140                 0
            274,700 03/15/16 SELL     18531 HKD            1.0000          0             35,383             35,399                15
             73,800 03/16/16 SELL     18569 HKD            1.0000          0              9,506              9,507                 1
             90,200 03/16/16 SELL     18571 HKD            1.0000          0             11,618             11,620                 1
            836,400 03/17/16 BUY      18598 HKD            1.0000          0            107,837            107,837                 0
             69,700 03/17/16 SELL     18606 HKD            1.0000          0              8,981              8,986                 5
            291,100 03/18/16 BUY      18630 HKD            1.0000          0             37,544             37,544                 0
            360,800 03/21/16 BUY      18660 HKD            1.0000          0             46,535             46,535                 0
            180,400 03/22/16 SELL     18691 HKD            1.0000          0             23,250             23,268                18
             36,900 03/23/16 BUY      18720 HKD            1.0000          0              4,759              4,759                 0
                  0 03/24/16 BUY      18730 HKD            1.0000          0                  0                  0                 0
            828,200 03/24/16 SELL     18754 HKD            1.0000          0            106,739            106,724               (15)
             28,127 03/24/16 BUY      18773 HKD            1.0000          0              3,625              3,625                 0
                  0 03/28/16 COVER     9816 HKD            1.0000          0                  0                  0                 0
                  0 03/28/16 SHORT     9825 HKD            1.0000          0                  0                  0                 0
             90,200 03/29/16 BUY      18829 HKD            1.0000          0             11,628             11,628                 0
             32,800 03/29/16 BUY      18837 HKD            1.0000          0              4,228              4,228                 0
                  0 03/30/16 BUY      18840 HKD            1.0000          0                  0                  0                 0
          1,234,100 03/30/16 BUY      18863 HKD            1.0000          0            159,174            159,174                 0
            135,300 03/31/16 SELL     18897 HKD            1.0000          0             17,443             17,443                 1
                  0 04/01/16 INT -     9881 HKD             .0000          0                  0                  0                 0
                  1 04/01/16 SHORT     9891 HKD            1.0000          0                  0                  0                 0
            783,100 04/01/16 SELL     18941 HKD            1.0000          0            100,956            100,992                36
                  0 04/01/16 INT -    18951 HKD             .0000          0                  0                  0                 0
              2,017 04/01/16 SELL     18964 HKD            1.0000          0                260                260                 0
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            619,100 04/05/16 SELL     19027 HKD            1.0000          0             79,814             79,827                14
             82,000 04/06/16 SELL     19065 HKD            1.0000          0             10,571             10,571                (1)
            270,600 04/08/16 BUY      19125 HKD            1.0000          0             34,882             34,882                 0
            561,700 04/11/16 BUY      19157 HKD            1.0000          0             72,440             72,440                 0
          1,668,700 04/13/16 BUY      19224 HKD            1.0000          0            215,166            215,166                 0
             45,100 04/14/16 BUY      19253 HKD            1.0000          0              5,814              5,814                 0
          2,118,037 04/14/16 SELL     19260 HKD            1.0000          0            273,086            273,041               (45)
             20,500 04/15/16 SELL     19301 HKD            1.0000          0              2,643              2,643                 0
            606,800 04/18/16 SELL     19337 HKD            1.0000          0             78,237             78,246                 9
            738,000 04/19/16 BUY      19375 HKD            1.0000          0             95,164             95,164                 0
            508,400 04/20/16 SELL     19412 HKD            1.0000          0             65,552             65,542               (10)
            381,300 04/21/16 BUY      19447 HKD            1.0000          0             49,157             49,157                 0
            389,500 04/22/16 SELL     19484 HKD            1.0000          0             50,220             50,216                (4)
            214,218 04/25/16 SELL     19531 HKD            1.0000          0             27,620             27,617                (3)
            534,912 04/25/16 SELL     19533 HKD            1.0000          0             68,969             68,962                (7)
            168,100 04/26/16 BUY      19579 HKD            1.0000          0             21,672             21,672                 0
             33,993 04/27/16 BUY      19635 HKD            1.0000          0              4,383              4,383                 0
            227,850 04/28/16 BUY      19699 HKD            1.0000          0             29,371             29,371                 0
            852,600 04/29/16 SELL     19770 HKD            1.0000          0            109,924            109,911               (13)
                  0 05/02/16 INT -    10153 HKD             .0000          0                  0                  0                 0
                  1 05/02/16 SHORT    10160 HKD            1.0000          0                  0                  0                 0
              1,695 05/02/16 SELL     19804 HKD            1.0000          0                219                218                 0
                  0 05/02/16 INT -    19816 HKD             .0000          0                  0                  0                 0
            390,669 05/03/16 SELL     19881 HKD            1.0000          0             50,368             50,335               (33)
            829,431 05/03/16 SHORT    19883 HKD            1.0000          0            106,866            106,866                 0
            823,200 05/04/16 SHORT    19915 HKD            1.0000          0            106,069            106,069                 0
            132,300 05/05/16 SHORT    19975 HKD            1.0000          0             17,043             17,043                 0
          1,006,950 05/06/16 SHORT    20027 HKD            1.0000          0            129,740            129,740                 0
             66,150 05/09/16 SHORT    20081 HKD            1.0000          0              8,521              8,521                 0
             58,800 05/12/16 COVER    20242 HKD            1.0000          0              7,576              7,579                (3)
          1,345,886 05/12/16 SHORT    20262 HKD            1.0000          0            173,480            173,480                 0
            940,800 05/13/16 SHORT    20316 HKD            1.0000          0            121,178            121,178                 0
            227,850 05/16/16 COVER    20375 HKD            1.0000          0             29,359             29,351                 7
            588,000 05/17/16 COVER    20432 HKD            1.0000          0             75,764             75,746                18
          1,058,400 05/18/16 SHORT    20486 HKD            1.0000          0            136,318            136,318                 0
            308,700 05/19/16 SHORT    20532 HKD            1.0000          0             39,740             39,740                 0
            323,400 05/30/16 COVER    20888 HKD            1.0000          0             41,665             41,627                38
            470,400 05/31/16 COVER    20943 HKD            1.0000          0             60,604             60,555                49
                  0 06/01/16 INT -    10457 HKD             .0000          0                  0                  0                 0
                  1 06/01/16 SHORT    10459 HKD            1.0000          0                  0                  0                 0
            433,650 06/01/16 COVER    20988 HKD            1.0000          0             55,869             55,804                65
                  0 06/01/16 INT -    21009 HKD             .0000          0                  0                  0                 0
             11,519 06/01/16 SHORT    21011 HKD            1.0000          0              1,482              1,482                 0
             22,050 06/02/16 SHORT    21067 HKD            1.0000          0              2,838              2,838                 0
          2,805,201 06/13/16 COVER    21442 HKD            1.0000          0            361,371            361,369                 1
          1,076,838 06/13/16 BUY      21444 HKD            1.0000          0            138,720            138,720                 0
            885,738 06/16/16 SELL     21608 HKD            1.0000          0            114,109            114,134                25
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            121,212 06/16/16 SHORT    21610 HKD            1.0000          0             15,619             15,619                 0
            121,212 06/17/16 COVER    21649 HKD            1.0000          0             15,619             15,618                 1
            297,738 06/17/16 BUY      21651 HKD            1.0000          0             38,364             38,364                 0
          1,315,650 06/20/16 BUY      21683 HKD            1.0000          0            169,528            169,528                 0
            507,150 06/21/16 BUY      21736 HKD            1.0000          0             65,364             65,364                 0
            859,950 06/22/16 BUY      21762 HKD            1.0000          0            110,860            110,860                 0
            433,650 06/23/16 BUY      21799 HKD            1.0000          0             55,909             55,909                 0
            637,573 06/27/16 SELL     21897 HKD            1.0000          0             82,173             82,149               (23)
          1,059,169 06/27/16 BUY      21904 HKD            1.0000          0            136,471            136,471                 0
            154,350 06/28/16 BUY      21929 HKD            1.0000          0             19,891             19,891                 0
          1,073,100 06/29/16 BUY      21970 HKD            1.0000          0            138,296            138,296                 0
  7B5623B   HOUGHTON MIFFLIN HARCOURT PUBLISHERS, INC. TERM
            SEMI-ANN.  0.000%  05/15/2021
           (200,000)06/16/15 RBUY      1332               99.7500          0           (199,500)          (199,500)                0
            200,000 06/16/15 RBBUY     1333               99.3052          0            198,610            198,610                 0
            750,000 07/29/15 SELL      1267               99.8750          0            746,750            749,063             2,313
           (750,000)07/29/15 RSELL     1331               99.8750          0           (746,750)          (749,063)           (2,313)
            750,000 07/29/15 RBSELL    1334               99.8750          0            745,860            749,063             3,202
           (750,000)07/29/15 RSELL     1403               99.8750          0           (745,860)          (749,063)           (3,202)
            750,000 07/29/15 RBSELL    1404               99.7587          0            745,860            748,190             2,330
  7A7370B   HUB INTERNATIONAL LTD TL1 B L+325 10/2/2020;
            SEMI-ANN.  0.000%  10/02/2020
           (300,000)06/01/15 RBUY      1117               99.7500          0           (299,250)          (299,250)                0
            299,242 06/01/15 RBBUY     1118               99.4310          0            297,540            297,540                 0
  2623836   HUSKY ENERGY INC COMMON STOCK CAD 0
                  0 01/22/16 SELL     75195 CAD           12.7619          0                  4                  2                (2)
  0C6642B   IHC HOLDING CORP IMPLUS TL 1LN LX144541
            SEMI-ANN.  0.000%  04/30/2021
            650,000 09/14/15 BUY       1553               98.5000          0            640,250            640,250                 0
  7B6184B   INFORMATICA CORP UNFUNDED BRIDGE LOAN BGH3QR515
              MONTHLY  0.000%  10/13/2015
           (500,000)05/01/15 RBUY      1365                 .0000          0                  0                  0                 0
  8B2120B   INFORMATICA TLB 1ST LIEN COV LITE LX144702
            SEMI-ANN.  0.000%  06/03/2022
            300,000 07/07/15 SELL      1102              100.0000          0            299,250            300,000               750
           (300,000)07/07/15 RSELL     1494              100.0000          0           (299,250)          (300,000)             (750)
            300,000 07/07/15 RBSELL    1495               99.8925          0            299,250            299,677               427
            350,000 07/09/15 SELL      1131              100.0000          0            349,125            350,000               875
           (350,000)07/09/15 RSELL     1493              100.0000          0           (349,125)          (350,000)             (875)
            350,000 07/09/15 RBSELL    1496              100.0000          0            349,125            350,000               875
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  1C2489B   INVENERGY THERMAL 1ST LIEN TL LX148516
            SEMI-ANN.  0.000%  10/05/2022
            400,000 10/09/15 BUY       1803               97.0000          0            388,000            388,000                 0
           (400,000)10/09/15 RBUY      1897               97.0000          0           (388,000)          (388,000)                0
            400,000 10/09/15 RBBUY     1898               97.0000          0            388,000            388,000                 0
  0B2322B   IPREO HOLDINGS TLB L1 COV LITE; LX138814;
            SEMI-ANN.  0.000%  07/16/2021
            486,325 01/05/16 SELL      2459               95.8052          0            486,016            465,924           (20,091)
  7B4373B   JEFFERIES FINANCE TL B BLA014CS8 5/1/2020
            SEMI-ANN.  0.000%  05/01/2020
            600,000 08/26/15 SELL      1448               99.5000          0            594,000            597,000             3,000
           (600,000)08/26/15 RSELL     1730               99.5000          0           (594,000)          (597,000)           (3,000)
            598,500 08/26/15 RBSELL    1731               99.5000          0            592,515            595,508             2,993
            598,500 08/26/15 BUY       2069               99.5000          0            595,508            595,508                 0
            598,500 08/26/15 SELL      2070               98.6731          0            595,508            590,558            (4,949)
  8B8625W   JP MORGAN STRUCTURED PRODUCTS BV EQUITY WRT
            13/MAR/2017 USD
              5,300 04/04/16 WRNTS     1042                 .0000          0                  0                  0                 0
  JPY COLL  JPY CASH COLLATERAL
        383,662,642 07/09/15 SELL     11970 JPY            1.0000          0          3,162,425          3,162,272              (153)
        146,737,478 07/09/15 SHORT    11972 JPY            1.0000          0          1,209,458          1,209,458                 0
                  0 08/03/15 INT -    12618 JPY             .0000          0                  0                  0                 0
             63,727 08/03/15 SELL     12627 JPY            1.0000          0                514                514                 1
            296,812 08/06/15 SELL     12748 JPY            1.0000          0              2,385              2,380                (6)
         43,077,000 08/24/15 SHORT    13302 JPY            1.0000          0            362,784            362,784                 0
                  0 09/01/15 INT -    13454 JPY             .0000          0                  0                  0                 0
             94,580 09/01/15 SHORT    13463 JPY            1.0000          0                789                789                 0
      2,632,470,773 09/04/15 SELL     13624 JPY            1.0000          0         22,087,266         22,087,266                 0
        471,119,227 09/04/15 SHORT    13626 JPY            1.0000          0          3,952,840          3,952,840                 0
        106,021,893 09/09/15 COVER    13742 JPY            1.0000          0            888,790            876,468            12,322
            353,589 10/01/15 SHORT    14419 JPY            1.0000          0              2,955              2,955                 0
        179,205,939 10/07/15 COVER    14579 JPY            1.0000          0          1,496,046          1,493,694             2,352
         56,251,001 10/07/15 BUY      14581 JPY            1.0000          0            468,856            468,856                 0
         26,460,000 10/19/15 SELL     14922 JPY            1.0000          0            222,630            221,469            (1,161)
                  0 11/02/15 INT -    15273 JPY             .0000          0                  0                  0                 0
             88,993 11/02/15 SELL     15275 JPY            1.0000          0                739                738                (2)
          5,547,361 11/10/15 SELL     15483 JPY            1.0000          0             45,744             45,004              (741)
         11,985,000 11/11/15 BUY      15512 JPY            1.0000          0             97,510             97,510                 0
        151,378,850 11/16/15 SELL     15629 JPY            1.0000          0          1,247,624          1,229,872           (17,751)
          1,410,000 11/20/15 BUY      15794 JPY            1.0000          0             11,483             11,483                 0
          7,755,000 11/24/15 BUY      15867 JPY            1.0000          0             63,329             63,329                 0
         19,740,000 11/25/15 SELL     15900 JPY            1.0000          0            161,961            160,651            (1,310)
          9,165,000 11/26/15 BUY      15935 JPY            1.0000          0             74,783             74,783                 0
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         14,100,000 11/27/15 SELL     15965 JPY            1.0000          0            115,647            114,854              (794)
         14,100,000 11/30/15 SELL     16002 JPY            1.0000          0            115,647            114,374            (1,274)
         29,610,000 12/01/15 BUY      16044 JPY            1.0000          0            240,977            240,977                 0
            705,000 12/02/15 BUY      16094 JPY            1.0000          0              5,710              5,710                 0
          3,525,000 12/03/15 SELL     16128 JPY            1.0000          0             28,867             28,618              (249)
         45,120,000 12/04/15 SELL     16180 JPY            1.0000          0            369,493            366,487            (3,006)
         27,021,240 12/07/15 BUY      16215 JPY            1.0000          0            219,221            219,221                 0
         28,905,000 12/08/15 SELL     16237 JPY            1.0000          0            236,251            235,143            (1,108)
         17,625,000 12/09/15 SELL     16271 JPY            1.0000          0            144,056            144,361               305
         21,855,000 12/10/15 SELL     16313 JPY            1.0000          0            178,629            179,832             1,203
         11,985,000 12/11/15 BUY      16341 JPY            1.0000          0             99,062             99,062                 0
         31,725,000 12/14/15 SELL     16388 JPY            1.0000          0            259,771            262,798             3,027
         33,840,000 12/15/15 SELL     16420 JPY            1.0000          0            277,089            278,004               915
         56,400,000 12/16/15 BUY      16456 JPY            1.0000          0            462,959            462,959                 0
         29,610,000 12/17/15 BUY      16485 JPY            1.0000          0            241,369            241,369                 0
         40,890,000 12/18/15 SELL     16516 JPY            1.0000          0            334,842            336,502             1,660
         11,985,000 12/21/15 SELL     16548 JPY            1.0000          0             98,143             98,964               820
         10,575,000 12/22/15 BUY      16589 JPY            1.0000          0             87,469             87,469                 0
         12,690,000 12/24/15 SELL     16648 JPY            1.0000          0            104,127            105,499             1,372
         14,805,000 12/25/15 SELL     16654 JPY            1.0000          0            121,482            123,083             1,601
         23,970,000 12/28/15 BUY      16669 JPY            1.0000          0            199,244            199,244                 0
         19,035,000 12/29/15 BUY      16692 JPY            1.0000          0            157,993            157,993                 0
          5,640,000 12/30/15 BUY      16718 JPY            1.0000          0             46,778             46,778                 0
                  1 12/31/15 SELL     16753 JPY            1.0000          0                  0                  0                 0
         62,745,000 01/04/16 SELL     16789 JPY            1.0000          0            518,990            526,009             7,019
                  0 01/04/16 INT -    16807 JPY             .0000          0                  0                  0                 0
                743 01/04/16 SELL     16809 JPY            1.0000          0                  6                  6                 0
          2,820,000 01/05/16 BUY      16843 JPY            1.0000          0             23,668             23,668                 0
         13,746,497 01/06/16 SELL     16872 JPY            1.0000          0            114,045            115,862             1,817
          8,813,503 01/06/16 SHORT    16876 JPY            1.0000          0             74,285             74,285                 0
         50,055,000 01/07/16 SHORT    16901 JPY            1.0000          0            423,800            423,800                 0
          9,165,000 01/08/16 SHORT    16932 JPY            1.0000          0             77,851             77,851                 0
         75,435,000 01/12/16 SHORT    16992 JPY            1.0000          0            639,578            639,578                 0
         66,975,000 01/13/16 COVER    17021 JPY            1.0000          0            567,435            566,169             1,265
        174,135,497 01/13/16 SHORT    17039 JPY            1.0000          0          1,472,044          1,472,044                 0
         38,024,129 01/14/16 SHORT    17072 JPY            1.0000          0            322,006            322,006                 0
         16,590,000 01/15/16 SHORT    17096 JPY            1.0000          0            141,959            141,959                 0
         36,340,000 01/18/16 SHORT    17131 JPY            1.0000          0            309,553            309,553                 0
         16,590,000 01/19/16 COVER    17163 JPY            1.0000          0            140,538            140,850              (312)
         87,690,000 01/20/16 SHORT    17202 JPY            1.0000          0            754,290            754,290                 0
         19,029,752 01/21/16 SHORT    17244 JPY            1.0000          0            162,225            162,225                 0
         47,450,000 01/22/16 COVER    17276 JPY            1.0000          0            403,331            400,405             2,926
         23,725,000 01/25/16 COVER    17313 JPY            1.0000          0            201,666            200,067             1,598
         28,470,000 01/26/16 SHORT    17347 JPY            1.0000          0            240,405            240,405                 0
         30,295,000 01/27/16 COVER    17377 JPY            1.0000          0            257,387            255,148             2,239
          5,840,000 01/28/16 SHORT    17408 JPY            1.0000          0             49,202             49,202                 0
         34,310,000 01/29/16 COVER    17448 JPY            1.0000          0            291,460            283,401             8,059
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                  0 02/01/16 INT -    17463 JPY             .0000          0                  0                  0                 0
            168,255 02/01/16 SHORT    17477 JPY            1.0000          0              1,390              1,390                 0
         15,330,000 02/01/16 COVER    17507 JPY            1.0000          0            130,225            126,668             3,557
          4,745,000 02/02/16 SHORT    17548 JPY            1.0000          0             39,458             39,458                 0
         37,230,000 02/03/16 SHORT    17575 JPY            1.0000          0            315,549            315,549                 0
          8,030,000 02/04/16 SHORT    17602 JPY            1.0000          0             68,553             68,553                 0
         22,265,000 02/05/16 SHORT    17625 JPY            1.0000          0            190,275            190,275                 0
         12,045,000 02/08/16 COVER    17647 JPY            1.0000          0            102,317            104,218            (1,901)
         54,750,000 02/09/16 SHORT    17672 JPY            1.0000          0            477,291            477,291                 0
         27,375,000 02/10/16 SHORT    17691 JPY            1.0000          0            239,031            239,031                 0
         57,670,000 02/12/16 SHORT    17747 JPY            1.0000          0            511,486            511,486                 0
         74,460,000 02/15/16 COVER    17781 JPY            1.0000          0            638,332            650,306           (11,973)
          5,475,000 02/16/16 COVER    17806 JPY            1.0000          0             46,936             48,109            (1,172)
         14,965,000 02/17/16 SHORT    17833 JPY            1.0000          0            130,956            130,956                 0
         27,740,000 02/18/16 COVER    17867 JPY            1.0000          0            237,974            244,158            (6,184)
         12,775,000 02/19/16 SHORT    17900 JPY            1.0000          0            113,279            113,279                 0
          1,825,000 02/22/16 COVER    17949 JPY            1.0000          0             15,672             16,154              (482)
          2,555,000 02/23/16 SHORT    17988 JPY            1.0000          0             22,797             22,797                 0
        209,669,568 02/23/16 COVER    17996 JPY            1.0000          0          1,800,888          1,870,797           (69,909)
         10,585,000 02/24/16 SHORT    18040 JPY            1.0000          0             95,210             95,210                 0
         19,345,000 02/25/16 COVER    18071 JPY            1.0000          0            166,508            171,673            (5,165)
          6,570,000 02/26/16 COVER    18102 JPY            1.0000          0             56,550             57,670            (1,120)
         20,075,000 02/29/16 SHORT    18131 JPY            1.0000          0            177,852            177,852                 0
          9,125,000 03/01/16 COVER    18175 JPY            1.0000          0             78,742             80,333            (1,591)
            238,647 03/01/16 SHORT    18184 JPY            1.0000          0              2,101              2,101                 0
         35,040,000 03/02/16 COVER    18215 JPY            1.0000          0            302,374            307,571            (5,197)
         14,235,000 03/03/16 COVER    18242 JPY            1.0000          0            122,840            125,325            (2,485)
          5,631,243 03/04/16 COVER    18273 JPY            1.0000          0             48,594             49,482              (887)
          9,855,000 03/07/16 SHORT    18301 JPY            1.0000          0             86,813             86,813                 0
          7,300,000 03/08/16 SHORT    18323 JPY            1.0000          0             64,903             64,903                 0
         16,425,000 03/09/16 SHORT    18355 JPY            1.0000          0            145,489            145,489                 0
         15,886,613 03/10/16 COVER    18401 JPY            1.0000          0            137,680            140,094            (2,414)
          7,930,000 03/11/16 COVER    18435 JPY            1.0000          0             68,725             69,859            (1,134)
        142,393,650 03/14/16 COVER    18471 JPY            1.0000          0          1,234,042          1,253,520           (19,479)
          7,140,000 03/15/16 SHORT    18533 JPY            1.0000          0             63,261             63,261                 0
         10,020,000 03/16/16 SHORT    18560 JPY            1.0000          0             88,158             88,158                 0
          3,020,000 03/17/16 COVER    18596 JPY            1.0000          0             26,330             27,130              (800)
         13,700,000 03/18/16 SHORT    18628 JPY            1.0000          0            122,986            122,986                 0
         24,320,000 03/22/16 COVER    18693 JPY            1.0000          0            213,418            217,492            (4,074)
         10,040,000 03/23/16 SHORT    18722 JPY            1.0000          0             89,118             89,118                 0
          8,460,000 03/24/16 SHORT    18756 JPY            1.0000          0             75,100             75,100                 0
         12,180,000 03/25/16 COVER    18793 JPY            1.0000          0            107,288            108,123              (835)
         15,080,000 03/28/16 COVER    18803 JPY            1.0000          0            132,833            133,151              (318)
          7,580,000 03/29/16 COVER    18831 JPY            1.0000          0             66,769             66,843               (74)
          9,440,000 03/30/16 SHORT    18867 JPY            1.0000          0             83,945             83,945                 0
         10,440,000 03/31/16 SHORT    18899 JPY            1.0000          0             92,887             92,887                 0
         32,600,000 04/01/16 SHORT    18943 JPY            1.0000          0            290,074            290,074                 0
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                  0 04/01/16 INT -    18953 JPY             .0000          0                  0                  0                 0
             73,888 04/01/16 SHORT    18966 JPY            1.0000          0                657                657                 0
          1,060,000 04/04/16 COVER    18997 JPY            1.0000          0              9,403              9,528              (124)
         23,200,000 04/05/16 SHORT    19029 JPY            1.0000          0            210,002            210,002                 0
            140,000 04/06/16 COVER    19067 JPY            1.0000          0              1,248              1,273               (25)
         11,480,000 04/08/16 COVER    19127 JPY            1.0000          0            102,339            105,889            (3,551)
         14,280,000 04/11/16 SHORT    19159 JPY            1.0000          0            132,449            132,449                 0
          8,700,000 04/11/16 COVER    19167 JPY            1.0000          0             78,055             80,694            (2,639)
         27,020,000 04/13/16 COVER    19222 JPY            1.0000          0            242,418            247,266            (4,848)
          8,160,000 04/14/16 COVER    19255 JPY            1.0000          0             73,210             74,736            (1,526)
            145,368 04/14/16 COVER    19262 JPY            1.0000          0              1,304              1,331               (27)
          8,120,000 04/15/16 COVER    19310 JPY            1.0000          0             72,851             74,677            (1,826)
         15,840,000 04/15/16 SHORT    19312 JPY            1.0000          0            145,675            145,675                 0
         25,520,000 04/18/16 COVER    19345 JPY            1.0000          0            231,501            234,721            (3,219)
         43,920,000 04/18/16 SHORT    19347 JPY            1.0000          0            403,955            403,955                 0
         31,900,000 04/19/16 SHORT    19386 JPY            1.0000          0            291,817            291,817                 0
         58,320,000 04/19/16 COVER    19388 JPY            1.0000          0            534,450            533,504               945
            720,000 04/20/16 COVER    19421 JPY            1.0000          0              6,598              6,592                 6
         31,320,000 04/21/16 SHORT    19457 JPY            1.0000          0            286,132            286,132                 0
         45,360,000 04/21/16 COVER    19459 JPY            1.0000          0            414,993            414,398               595
          9,280,000 04/22/16 SHORT    19493 JPY            1.0000          0             83,247             83,247                 0
         17,280,000 04/22/16 COVER    19495 JPY            1.0000          0            156,810            155,012             1,797
          7,920,000 04/25/16 SHORT    19543 JPY            1.0000          0             71,393             71,393                 0
          6,960,000 04/25/16 COVER    19545 JPY            1.0000          0             62,902             62,739               162
         20,160,000 04/26/16 SHORT    19587 JPY            1.0000          0            181,352            181,352                 0
          8,700,000 04/26/16 COVER    19591 JPY            1.0000          0             78,345             78,262                83
          1,740,000 04/27/16 COVER    19646 JPY            1.0000          0             15,669             15,638                31
          7,200,000 04/27/16 SHORT    19648 JPY            1.0000          0             64,707             64,707                 0
        449,077,399 04/27/16 SHORT    19650 JPY            1.0000          0          4,035,925          4,035,925                 0
         44,660,000 04/28/16 COVER    19710 JPY            1.0000          0            401,393            411,385            (9,993)
         78,480,000 04/28/16 SHORT    19712 JPY            1.0000          0            722,918            722,918                 0
        449,077,399 04/28/16 COVER    19716 JPY            1.0000          0          4,051,786          4,136,675           (84,889)
         20,880,000 05/02/16 COVER    19800 JPY            1.0000          0            188,389            195,983            (7,594)
         38,160,000 05/02/16 SHORT    19802 JPY            1.0000          0            358,175            358,175                 0
                  0 05/02/16 INT -    19818 JPY             .0000          0                  0                  0                 0
             35,901 05/02/16 SHORT    19834 JPY            1.0000          0                337                337                 0
          3,480,000 05/06/16 COVER    20029 JPY            1.0000          0             32,051             32,627              (576)
          6,480,000 05/06/16 SHORT    20031 JPY            1.0000          0             60,754             60,754                 0
          8,120,000 05/09/16 SHORT    20083 JPY            1.0000          0             74,935             74,935                 0
         17,280,000 05/09/16 COVER    20085 JPY            1.0000          0            159,399            159,468               (69)
          7,540,000 05/12/16 SHORT    20244 JPY            1.0000          0             69,352             69,352                 0
         14,400,000 05/12/16 COVER    20246 JPY            1.0000          0            132,619            132,450               168
         43,112,901 05/12/16 COVER    20264 JPY            1.0000          0            397,053            396,550               504
         42,480,000 05/13/16 SHORT    20318 JPY            1.0000          0            389,368            389,368                 0
         21,460,000 05/13/16 COVER    20320 JPY            1.0000          0            196,758            196,700                57
         10,440,000 05/16/16 SHORT    20377 JPY            1.0000          0             95,934             95,934                 0
         18,720,000 05/16/16 COVER    20379 JPY            1.0000          0            171,753            172,019              (267)
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         10,440,000 05/17/16 SHORT    20434 JPY            1.0000          0             95,824             95,824                 0
         20,880,000 05/17/16 COVER    20436 JPY            1.0000          0            191,601            191,648               (46)
          7,200,000 05/18/16 SHORT    20488 JPY            1.0000          0             65,696             65,696                 0
          6,380,000 05/18/16 COVER    20494 JPY            1.0000          0             58,351             58,214               136
          2,900,000 05/19/16 SHORT    20534 JPY            1.0000          0             26,382             26,382                 0
            720,000 05/19/16 SHORT    20536 JPY            1.0000          0              6,550              6,550                 0
         23,040,000 05/30/16 BUY      20890 JPY            1.0000          0            207,427            207,427                 0
         15,080,000 05/30/16 SELL     20898 JPY            1.0000          0            135,865            135,764              (101)
          8,700,000 05/31/16 SELL     20926 JPY            1.0000          0             78,384             78,446                62
         15,840,000 05/31/16 BUY      20928 JPY            1.0000          0            142,825            142,825                 0
         15,080,000 06/01/16 BUY      20975 JPY            1.0000          0            137,723            137,723                 0
         20,160,000 06/01/16 SELL     20977 JPY            1.0000          0            182,882            184,118             1,236
                  0 06/01/16 INT -    21013 JPY             .0000          0                  0                  0                 0
             48,456 06/01/16 SELL     21015 JPY            1.0000          0                440                443                 3
         22,040,000 06/02/16 BUY      21054 JPY            1.0000          0            203,012            203,012                 0
         33,671,315 06/02/16 SELL     21073 JPY            1.0000          0            308,526            310,149             1,623
          5,928,685 06/02/16 SHORT    21075 JPY            1.0000          0             54,610             54,610                 0
         22,630,924 06/13/16 COVER    21440 JPY            1.0000          0            212,729            212,887              (158)
         57,600,000 06/16/16 SHORT    21604 JPY            1.0000          0            554,193            554,193                 0
         30,740,000 06/16/16 COVER    21606 JPY            1.0000          0            293,761            295,762            (2,001)
          9,280,000 06/17/16 SHORT    21643 JPY            1.0000          0             88,987             88,987                 0
         14,962,998 06/17/16 COVER    21645 JPY            1.0000          0            143,061            143,482              (421)
          7,000,000 06/17/16 COVER    21647 JPY            1.0000          0             66,927             67,124              (197)
         22,620,000 06/20/16 SHORT    21685 JPY            1.0000          0            216,646            216,646                 0
         22,050,000 06/20/16 COVER    21693 JPY            1.0000          0            210,946            211,187              (240)
          1,670,000 06/21/16 SHORT    21738 JPY            1.0000          0             15,976             15,976                 0
          9,860,000 06/22/16 COVER    21774 JPY            1.0000          0             94,328             94,160               167
         10,850,000 06/22/16 SHORT    21776 JPY            1.0000          0            103,615            103,615                 0
         10,440,000 06/23/16 SHORT    21807 JPY            1.0000          0             98,761             98,761                 0
          9,800,000 06/23/16 COVER    21811 JPY            1.0000          0             93,529             92,706               822
         23,780,000 06/27/16 SHORT    21893 JPY            1.0000          0            233,848            233,848                 0
         20,650,000 06/27/16 COVER    21895 JPY            1.0000          0            202,475            203,068              (593)
          3,480,000 06/28/16 COVER    21937 JPY            1.0000          0             34,122             33,857               265
          7,350,000 06/28/16 SHORT    21941 JPY            1.0000          0             71,508             71,508                 0
         15,660,000 06/29/16 SHORT    21978 JPY            1.0000          0            152,565            152,565                 0
         16,100,000 06/29/16 COVER    21982 JPY            1.0000          0            157,460            156,851               609
  494998J16 KING ST CAP LTD CL S S56
                 32 08/31/15 SELL      1124              118.2537          0              2,596              3,813             1,216
  2059981E7 KING STREET CAP CL A S1
                 23 08/31/15 BUY       1115              165.7320          0              3,813              3,813                 0
              1,774 10/28/15 SELL      1161              162.6317          0            234,480            288,432            53,952
                 38 12/01/15 SELL      1191              139.5525          0              5,005              5,283               278
                 38 12/01/15 BUY       1199              139.5525          0              5,283              5,283                 0
                 38 12/01/15 SELL      1200              162.2111          0              5,006              6,140             1,134
              1,761 01/28/16 SELL      1233              161.6157          0            232,905            284,592            51,687
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                 20 02/01/16 SELL      1276              162.3467          0              2,670              3,278               607
              1,751 04/26/16 SELL      1346              161.5152          0            231,570            282,785            51,215
  20599K1E0 KING STREET CAP S SER 70
                 10 12/01/15 SELL      1190              107.6832          0                960              1,033                74
  AAE9916Q9 KING STREET CAPITAL LTD COMMON STOCK USD
                 33 02/01/16 BUY       1275               99.9994          0              3,278              3,278                 0
  20599L1E8 KINGSTREET CLASS S SERIES 60 S
                 63 12/01/15 BUY       1192              114.1002          0              7,173              7,173                 0
  0C0477B   KNOWLEDGE UNIVERSE TL 1LN COVLITE LX147014
            SEMI-ANN.  0.000%  07/28/2022
            550,000 08/13/15 BUY       1392               98.5000          0            541,750            541,750                 0
           (550,000)08/13/15 RBUY      1486               98.5000          0           (541,750)          (541,750)                0
  0C1255B   KNOWLEDGE UNIVERSE TL 1LN COVLITE LX147014
            SEMI-ANN.  0.000%  08/13/2022
            550,000 08/13/15 BUY       1421               98.5000          0            541,750            541,750                 0
             92,000 04/28/16 BUY       3081               98.5100          0             90,629             90,629                 0
  B0HZL93   KONINKLIJKE DSM NV COMMON STOCK EUR 1.5
                219 05/25/16 BUY      75790 EUR           44.7691          0             10,904             10,904                 0
                  1 05/25/16 SELL     75792 EUR             .0000          0                 29                  0               (29)
                 (1)05/25/16 RSELL    76157 EUR             .0000          0                (29)                 0                29
               (219)05/25/16 RBUY     76158 EUR           44.7691          0            (10,904)           (10,904)                0
                212 05/25/16 RBBUY    76160 EUR           46.2505          0             10,904             10,904                 0
                  1 05/25/16 RBSELL   76162 EUR             .0000          0                 29                  0               (29)
  8B2547B   LIFE TIME FITNESS TLB 1 LN COVLITE LX144660
            SEMI-ANN.  0.000%  05/18/2022
            550,000 08/17/15 SELL      1411               99.5000          0            547,342            547,250               (92)
  3C2049B   LIINCOLN FINANCE UNFUNDED BRIDGE LOAN 15/FEB/2016
              MONTHLY  0.000%  02/15/2016
            950,000 09/21/15 BUY       2976 EUR             .0000          0                  0                  0                 0
           (950,000)09/21/15 RBUY      3003 EUR             .0000          0                  0                  0                 0
            950,000 09/21/15 BUY       3193 EUR             .0000          0                  0                  0                 0
           (950,000)09/21/15 RBUY      3280 EUR             .0000          0                  0                  0                 0
  0C8015B   LINCOLN FINANCE UNFUND BRIDGE LOAN
              MONTHLY  0.000%  12/31/2015
            950,000 09/21/15 BUY       1583                 .0000          0                  0                  0                 0
           (950,000)09/21/15 RBUY      2975                 .0000          0                  0                  0                 0
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  52399PO17 LINDEN INTERNATIONAL LTD
              1,754 01/21/16 SELL      1216              997.9476          0          1,753,599          1,750,000            (3,599)
              1,825 04/20/16 SELL      1336              986.1879          0          1,825,210          1,800,000           (25,210)
  9B8055B   LINXENS TLB M000E6035TB01 LX146799
            SEMI-ANN.  0.000%  07/23/2022
            350,000 07/31/15 BUY       1305               99.5000          0            348,250            348,250                 0
           (350,000)07/31/15 RBUY      1926               99.5000          0           (348,250)          (348,250)                0
            350,000 07/31/15 RBBUY     1927               99.1556          0            347,044            347,044                 0
            350,000 02/25/16 SELL      2679               96.3750          0            347,044            337,313            (9,732)
           (350,000)02/25/16 RSELL     2758               96.3750          0           (347,044)          (337,313)            9,732
            350,000 02/25/16 RBSELL    2759               96.3750          0            347,044            337,313            (9,732)
  1C0170B   LIQUI-BOX HOLDINGS INC TERM LOAN A LX148321
            SEMI-ANN.  0.000%  10/01/2021
            270,000 09/30/15 BUY       1675               99.7500          0            269,325            269,325                 0
  G0Z5COS   LONG GILT FUTURE BOND 29/DEC/2015 G Z5 COMDTY
            EXPIRES 12/29/2015    SIZE     100,000.000000
                101 11/24/15 CLSFUT   15871 GBP          118.2000         97                  0            216,661          (216,661)
  2C0188B   LPL HOLDINGS INC TLB 1ST LX149036 BGH463Q31
            SEMI-ANN.  0.000%  11/10/2022
            125,000 11/18/15 BUY       2139               99.0000          0            123,750            123,750                 0
  1C3116B   LSF9 CYPRESS (FOUNDATION BUILDING MATERIALS) TL -
            SEMI-ANN.  0.000%  10/09/2022
            200,000 10/07/15 BUY       1841               95.0000          0            190,000            190,000                 0
            140,000 05/06/16 BUY       3159               96.0000          0            134,400            134,400                 0
  1C7299B   MACDERMID, INCORPORATED (PLATFORM SPECIALTY
            SEMI-ANN.  0.000%  06/07/2020
            250,000 11/09/15 BUY       2010               98.0000          0            245,000            245,000                 0
             34,000 03/22/16 SELL      2846               96.5000          0             33,320             32,810              (510)
            (34,000)03/22/16 RSELL     2992               96.5000          0            (33,320)           (32,810)              510
             33,915 03/22/16 RBSELL    2993               96.4066          0             33,236             32,696              (540)
             30,000 03/23/16 SELL      2852               97.1250          0             29,400             29,138              (263)
            (30,000)03/23/16 RSELL     2991               97.1250          0            (29,400)           (29,138)              263
             29,925 03/23/16 RBSELL    2994               97.0755          0             29,326             29,050              (277)
             40,000 04/19/16 SELL      3038               98.4014          0             39,200             39,361               161
  9B1304B   MAVIS TIRE TERM LOAN 1L ADDON LX147319
            SEMI-ANN.  0.000%  11/02/2020
            500,000 07/02/15 BUY       1064               98.5000          0            492,500            492,500                 0
  BYNV289   MCBRIDE INTERIM NON CUM RED PREF B(ENTITLEMENTS)
          2,535,436 11/30/15 REDM       884 GBP             .0010          0                  0              3,817             3,817
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          2,095,700 11/30/15 REDM      2137 GBP             .0010          0                  0              3,155             3,155
  6A7822B   MCGRAW-HILL GLOBAL EDUCATION ; TERM LOAN ;
            SEMI-ANN.  0.000%  03/22/2019
            349,125 08/14/15 SELL      1406              100.3750          0            349,499            350,434               935
  0C9760B   MED FINANCE MERGER MYEYEDOC FUNDED LX147511
            SEMI-ANN.  0.000%  08/14/2021
             29,659 09/29/15 BUY       1632              100.0000          0             29,659             29,659                 0
             87,415 10/28/15 BUY       1907              100.0000          0             87,415             87,415                 0
             39,024 12/30/15 BUY       2291              100.0000          0             39,024             39,024                 0
  0C0766B   MED FINANCE MY EYE TL 1ST LN BGH4QNUE6 LX154315
            SEMI-ANN.  0.000%  08/16/2021
            693,333 08/14/15 BUY       1407               99.0000          0            686,400            686,400                 0
           (693,333)08/14/15 RBUY      1417               99.0000          0           (686,400)          (686,400)                0
            643,902 08/14/15 RBBUY     1418               98.7576          0            635,902            635,902                 0
  0C0765B   MED FINANCE MYEYEDOC UNFUND DDTL BGH3ZDPW6
            SEMI-ANN.  0.000%  08/11/2021
            106,667 08/14/15 BUY       1405                 .0000          0                  0                  0                 0
           (106,667)08/14/15 RBUY      1419                 .0000          0                  0                  0                 0
            156,098 08/14/15 RBBUY     1420                 .0000          0                  0                  0                 0
           (156,098)08/14/15 RBUY      1904                 .0000          0                  0                  0                 0
             68,683 08/14/15 RBBUY     1905                 .0000          0                  0                  0                 0
            (68,683)08/14/15 RBUY      2288                 .0000          0                  0                  0                 0
             29,659 08/14/15 RBBUY     2289                 .0000          0                  0                  0                 0
             29,659 09/29/15 SELL      1631                 .0000          0                  0                  0                 0
            (29,659)09/29/15 RSELL     1903                 .0000          0                  0                  0                 0
             29,659 09/29/15 RBSELL    1906                 .0000          0                  0                  0                 0
            (29,659)09/29/15 RSELL     2287                 .0000          0                  0                  0                 0
             29,659 09/29/15 RBSELL    2290                 .0000          0                  0                  0                 0
  5535198   MEDIOLANUM SPA COMMON STOCK EUR 0.1
                  4 12/30/15 BUY      75129 EUR            6.6100          0                 29                 29                 0
                 (4)12/30/15 RBUY     75230 EUR            6.6100          0                (29)               (29)                0
  6444066   MEGA FINANCIAL HOLDING CO LTD COMMON STOCK TWD 10
            148,976 12/11/15 BUY        443 TWD           21.0100          0             95,392             95,392                 0
  4C2982B   MICRON TECHNOLOGY TLB 1LN COVLITE: TLB LX152340
            SEMI-ANN.  0.000%  04/11/2022
            100,000 04/15/16 BUY       3027               99.0000          0             99,000             99,000                 0
  AAB9931V2 MILLENNIUM INTERNATIONAL, LTD.-CL EE SUB CL
            III-SERS 08A
              2,000 08/03/15 BUY       1098            1,000.0000          0          2,000,000          2,000,000                 0

  FD496                                                                                                                   PAGE     293
  SCHEDULE H (FORM 5500 - 4J-4)                         DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST                 C 31092
  SCHEDULE OF REPORTABLE TRANSACTIONS                                                                                    JUNE 30,2015
  TRANSACTIONS WITH SAME PARTY                                        BASE CURRENCY:   USD                  THROUGH      JUNE 30,2016

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF        49,322,532
  IDENTITY OF PARTY INVOLVED                       PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
                DESCRIPTION OF ASSET                SELLING PRICE                                                           OR (LOSS)
  4C3672B   MITEL NETWORKS UNFUND TLB CTP: BRIDGE LOAN/TERM
              MONTHLY  0.000%  01/14/2017
            200,000 04/20/16 BUY       3042                 .0000          0                  0                  0                 0
  60899X1C9 MONDRIAN EMERGING MARKETS SMALL CAP EQUITY FUND,
            L.P.
                716 09/30/15 SELL        14               14.3221          0             11,780             10,256            (1,524)
              1,206 12/31/15 SELL        18               14.3318          0             19,836             17,282            (2,554)
              1,341 03/31/16 SELL        20               13.3579          0             22,063             17,916            (4,147)
              1,229 06/30/16 SELL        22               14.3573          0             20,215             17,643            (2,572)
  3A3402B   MOXIE LIBERTY L+650 DUE 08-21-20 LOAN-TLB ;
            SEMI-ANN.  0.000%  08/21/2020
            150,000 01/11/16 BUY       2396               98.5000          0            147,750            147,750                 0
           (150,000)01/11/16 RBUY      2816               98.5000          0           (147,750)          (147,750)                0
            150,000 01/11/16 RBBUY     2817               91.4349          0            137,152            137,152                 0
  8B7048B   MRI SOFTWARE TL L1 LX145010
            SEMI-ANN.  0.000%  06/04/2021
            448,875 11/04/15 SELL      2041               99.6250          0            446,631            447,192               561
           (448,875)11/04/15 RSELL     2102               99.6250          0           (446,631)          (447,192)             (561)
            448,875 11/04/15 RBSELL    2103               99.5829          0            446,631            447,003               372
  9B9285B   NAVISTAR INTL CORP TLB 1ST LIEN LX146952
            SEMI-ANN.  0.000%  08/06/2020
            350,000 08/06/15 BUY       1349               98.5000          0            344,750            344,750                 0
  0C2862F   NIKKEI 225 CALL JPY 20500 11    20500.00
            CALL SCTY          EX 12/11/2015    1000
                120 08/24/15 BUYCAL   13300 JPY          358.5750        404            362,784            362,380                 0
                120 12/11/15 EXPCAL   16353 JPY             .0000          0            362,784                  0          (362,784)
  BYSJJF4   NOMURA REAL ESTATE MASTER FUND INC REIT JPY
                  1 12/29/15 SELL      2854 JPY      151,778.7500          0                999              1,008                 9
  9A4755B   NORANDA ALUMINUM HOLDING CORPORATION : TERM B
            SEMI-ANN.  0.000%  02/28/2019
           (100,000)05/27/15 RBUY      1085               92.6250          0            (92,625)           (92,625)                0
             99,742 05/27/15 RBBUY     1086               92.1091          0             91,872             91,872                 0
             50,000 06/16/16 SELL      3421               50.0000          0             46,431             25,000           (21,431)
             50,000 06/17/16 SELL      3425               50.2500          0             46,431             25,125           (21,306)
             50,000 06/20/16 SELL      3434               50.7500          0             46,431             25,375           (21,056)
  3C2196B   NORANDA ALUMIUNUM DIP TL LX151266 BGH4CS2D3
              MONTHLY  0.000%  11/08/2016
             38,008 02/11/16 BUY       2635               90.6667          0             34,460             34,460                 0
              1,971 02/19/16 SELL      2765               68.9287          0              1,787              1,358              (428)
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             (1,971)02/19/16 RSELL     3221               68.9287          0             (1,787)            (1,358)              428
              1,408 02/19/16 RBSELL    3222               96.4999          0              1,276              1,358                82
             25,338 02/29/16 BUY       2683              100.0000          0             25,338             25,338                 0
            (25,338)02/29/16 RBUY      3220              100.0000          0            (25,338)           (25,338)                0
             25,338 02/29/16 RBBUY     3223              100.0000          0             25,338             25,338                 0
             14,865 05/04/16 BUY       3131              100.0000          0             14,865             14,865                 0
            (14,865)05/04/16 RBUY      3219              100.0000          0            (14,865)           (14,865)                0
             14,865 05/04/16 RBBUY     3224              100.0000          0             14,865             14,865                 0
  3C2197B   NORANDA ALUMIUNUM UNFUNDED DIP
              MONTHLY  0.000%  11/08/2016
             25,338 02/11/16 BUY       2681                 .0000          0                  0                  0                 0
            (25,338)02/11/16 RBUY      3129                 .0000          0                  0                  0                 0
             10,473 02/11/16 RBBUY     3130                 .0000          0                  0                  0                 0
                563 03/01/16 SELL      3225                 .0000          0                  0                  0                 0
  1C4392B   NUMERICABLE US LLC TL 1ST LIEN LX148625
            SEMI-ANN.  0.000%  01/31/2023
            200,000 10/22/15 BUY       1877               98.5000          0            197,000            197,000                 0
            200,000 11/19/15 SELL      2201               98.1250          0            197,000            196,250              (750)
           (200,000)11/19/15 RSELL     2394               98.1250          0           (197,000)          (196,250)              750
            200,000 11/19/15 RBSELL    2395               97.6605          0            197,000            195,321            (1,679)
  QCZ5IDS   OMXS30 IND FUTURE EQUITY INDEX 18/DEC/2015 QCZ5
            EXPIRES 12/18/2015    SIZE         100.000000
                524 12/02/15 CLSFUT   16071 SEK        1,536.8882        488                  0            199,209          (199,209)
                524 12/03/15 CLSFUT   16104 SEK        1,535.2391        498                  0            189,069          (189,069)
  4B8157B   ONEX WIZARD ACQUISITION CO. 1L TL LX143112
            SEMI-ANN.  0.000%  01/29/2022
             69,825 07/06/15 SELL      1095              100.0000          0             69,753             69,825                72
  G68994105 OZ OVERSEAS INSTITUTIONAL FUND, LTD.
              1,667 10/08/15 SELL      1155            1,260.4163          0          1,666,835          2,100,906           434,071
                233 10/27/15 SELL      1154            1,260.4151          0            233,165            293,885            60,720
                100 04/12/16 SELL      1338            1,261.6217          0             99,999            126,162            26,163
  AAE9977V4 PALOMA INTERNATIONAL LIMITED
              2,114 02/29/16 BUY       1291            2,956.7883          0          6,250,000          6,250,000                 0
  4A2594B   PANDA POWER FUNDS TL1 B1 L+ 12/11/2020; BL118934;
            SEMI-ANN.  0.000%  12/11/2020
            125,000 01/14/16 BUY       2447               91.7500          0            114,688            114,688                 0
           (125,000)01/14/16 RBUY      2512               91.7500          0           (114,688)          (114,688)                0
            125,000 01/14/16 RBBUY     2513               91.6970          0            114,621            114,621                 0
             75,000 06/28/16 BUY       3623               96.0000          0             72,000             72,000                 0
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  G69992223 PENNANT WINDWARD FUND LTD. CLASS A
              1,798 10/09/15 SELL      1164            2,886.0300          0          5,225,000          5,187,954           (37,046)
                 95 03/24/16 SELL      1327            2,889.5935          0            275,000            273,387            (1,613)
  2C7863B   PETCO ANIMAL SUPPLIES 1L TLB1 CL LX150469
            SEMI-ANN.  0.000%  01/14/2023
            375,000 01/15/16 BUY       2455               97.5000          0            365,625            365,625                 0
           (375,000)01/15/16 RBUY      2642               97.5000          0           (365,625)          (365,625)                0
            375,000 01/15/16 RBBUY     2643               97.2334          0            364,625            364,625                 0
            375,000 02/05/16 SELL      2577               98.1250          0            364,625            367,969             3,344
           (375,000)02/05/16 RSELL     2667               98.1250          0           (364,625)          (367,969)           (3,344)
            375,000 02/05/16 RBSELL    2668               98.0214          0            364,625            367,580             2,955
  2C7871B   PETCO ANIMAL SUPPLIES, INC. TERM LOAN B1 LX150737
            SEMI-ANN.  0.000%  01/15/2023
            125,000 01/15/16 BUY       2456               97.5000          0            121,875            121,875                 0
           (125,000)01/15/16 RBUY      2644               97.5000          0           (121,875)          (121,875)                0
            125,000 01/15/16 RBBUY     2645               97.2399          0            121,550            121,550                 0
            125,000 02/05/16 SELL      2576               98.0000          0            121,550            122,500               950
           (125,000)02/05/16 RSELL     2660               98.0000          0           (121,550)          (122,500)             (950)
            125,000 02/05/16 RBSELL    2661               97.8990          0            121,550            122,374               824
  AAE9962R0 PETERS THEMATIC SPC FUND, LTD
                200 03/31/16 BUY       1320            1,000.0000          0            200,000            200,000                 0
                800 03/31/16 BUY       1321            1,000.0000          0            800,000            800,000                 0
  5A9682B   PF CHANG'S CHINA BISTRO INC; TERM BORROWING;
            SEMI-ANN.  0.000%  06/22/2019
            200,000 07/29/15 BUY       1266               99.0000          0            198,000            198,000                 0
  AAG9935K7 PGIM.2 - PGIMFIGLOLIQRELVALI
              2,290 06/30/16 BUY       1430            1,000.0000          0          2,290,000          2,290,000                 0
  9B7997B   PLZ AEROSPACE (PLAZE) TL L1 COV LI LX146725
            SEMI-ANN.  0.000%  07/13/2022
            250,000 07/30/15 BUY       1297               99.5000          0            248,750            248,750                 0
            250,000 11/04/15 SELL      2031               99.7500          0            248,750            249,375               625
  AAG9936K6 POLAR.18 - POLAR MULTISTRAT A1
              4,250 06/30/16 BUY       1431            1,000.0000          0          4,250,000          4,250,000                 0
  9B9123B   PROLAMPAC INTERMEDIATE INC TERM LOAN LX146804
            SEMI-ANN.  0.000%  08/05/2022
            400,000 08/06/15 BUY       1347               99.0000          0            396,000            396,000                 0
            400,000 11/04/15 SELL      1990               99.5000          0            396,000            398,000             2,000
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  2C3245B   PROQUEST LLC 2L TL COV LITE LX149488
            SEMI-ANN.  0.000%  12/01/2022
            325,000 12/14/15 BUY       2238               98.0000          0            318,500            318,500                 0
  AAF9952Z3 PROVIDENCE MBS D 201605
              5,000 05/31/16 BUY       1391            1,000.0000          0          5,000,000          5,000,000                 0
  AAG9937K5 PROVIDENCE.10 - PROVIDENCE MBS FUND
              2,000 06/30/16 BUY       1432            1,000.0000          0          2,000,000          2,000,000                 0
  AAD9978O0 PSQUARED SICAV PLC OPEN-END FUND USD
             12,500 11/30/15 BUY       1179              100.0000          0          1,250,000          1,250,000                 0
  890999J63 RCTS EMERGING MARKETS DEBT
            417,081 11/04/15 SELL       480               13.9062          0          4,256,839          5,800,000         1,543,161
             17,078 11/13/15 SELL       479               13.9062          0            174,306            237,495            63,188
  755997855 RCTS INTERNATIONAL LARGE CAP VALUE EQUITY
          2,059,029 12/01/15 SELL       603               10.3690          0         16,041,621         21,350,000         5,308,379
            133,127 12/01/15 SELL       604               10.3690          0          1,037,177          1,380,392           343,215
              5,037 12/01/15 SELL       605               10.3689          0             39,242             52,227            12,985
  755990389 RCTS INTL LARGE CAP CORE
            155,540 12/01/15 SELL       601                9.2593          0          1,223,982          1,440,200           216,218
              3,095 12/01/15 SELL       602                9.2594          0             24,353             28,655             4,302
          2,936,492 12/04/15 SELL       600                9.2593          0         23,107,950         27,190,000         4,082,050
  749998647 RCTS LARGE CAP INDEX INTL EQUITY
             22,454 05/02/16 SELL       629                6.0952          0            230,468            136,860           (93,608)
  755990256 RCTS LARGE CAP TRAD GROWTH US EQUITY
            592,116 12/01/15 SELL      1559               18.7463          0          5,897,544         11,100,000         5,202,456
             31,975 12/16/15 SELL      1563               18.7463          0            318,477            599,418           280,941
  755990264 RCTS LARGE CAP TRAD VALUE US EQUITY
            570,832 12/01/15 SELL      1561               14.8555          0          4,803,432          8,480,000         3,676,568
             29,904 12/16/15 SELL      1562               14.8555          0            251,636            444,240           192,604
  755990322 RCTS SMALL CAP INDEX INTL EQUITY
              6,601 05/02/16 SELL       633               15.5642          0             76,821            102,745            25,924
  993300037 REALIZED G/L FUTURFUTURES CONTRACTS
                  0 12/02/15 INT -     1239                 .0000          0                  0                  0                 0
                  0 12/02/15 INT -     1467                 .0000          0                  0                  0                 0
                  0 04/01/16 INT -     1549                 .0000          0                  0                  0                 0
                  0 04/01/16 INT -     1777                 .0000          0                  0                  0                 0
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  8B5031B   ROYAL HOLDINGS INC TL L1 COV LX144982
            SEMI-ANN.  0.000%  06/10/2022
            300,000 07/08/15 SELL      1103              100.0000          0            298,500            300,000             1,500
           (300,000)07/08/15 RSELL     1217              100.0000          0           (298,500)          (300,000)           (1,500)
            300,000 07/08/15 RBSELL    1218               99.9521          0            298,500            299,856             1,356
  RTAZ5ID   RUSSELL 2000 MINI EQUITY INDEX 18/DEC/2015 RTAZ5
            EXPIRES 12/18/2015    SIZE         100.000000
                200 12/02/15 CLLFUT   16065            1,197.7717        480                  0          1,060,474         1,060,474
  9B8945B   RYAN LLC 1L TLB L1 LX147067
            SEMI-ANN.  0.000%  08/05/2020
            600,000 08/05/15 BUY       1336               98.5000          0            591,000            591,000                 0
  ESZ5IDS   S&P500 EMINI FUT EQUITY INDEX 18/DEC/2015 ESZ5
            EXPIRES 12/18/2015    SIZE          50.000000
                185 12/02/15 CLSFUT   16067            2,094.1488        416                  0          1,330,972        (1,330,972)
  785999483 SACHEM HD OS CS NR 092013-DP
              1,773 01/21/16 SELL      1211            1,483.7226          0          2,136,242          2,630,000           493,758
              1,569 04/19/16 SELL      1332            1,243.9548          0          1,653,442          1,951,494           298,053
  8B1773B   SAGE PRODUCTS, INC. TERM LOAN LX128374
            SEMI-ANN.  0.000%  12/13/2019
             99,733 07/08/15 SELL      1104              100.3750          0             99,733            100,107               374
  8B3295B   SBA COMMUNICATIONS INC TL B 1L LX144920 BL1736778
            SEMI-ANN.  0.000%  06/08/2022
            399,000 11/04/15 SELL      2039               99.0000          0            395,010            395,010                 0
           (399,000)11/04/15 RSELL     2087               99.0000          0           (395,010)          (395,010)                0
            399,000 11/04/15 RBSELL    2088               98.9830          0            395,010            394,942               (68)
  9B8432B   SEVERIN AQUISTION POWERSCHOOL 1LTL LX147201
            SEMI-ANN.  0.000%  07/31/2021
            350,000 07/31/15 BUY       1315               99.0000          0            346,500            346,500                 0
  82399TA11 SHELLBACK OFFSHORE FUND, LTD
              3,243 01/05/16 SELL      1217            1,103.9110          0          3,289,673          3,580,000           290,327
  4A1900B   SMART & FINAL ; TL - LIEN 1 COV LITE LOAN/TERM ;
            SEMI-ANN.  0.000%  11/15/2019
           (500,000)06/22/15 RSELL     1355              100.0000          0           (500,000)          (500,000)                0
            500,000 06/22/15 RBSELL    1356               99.5659          0            500,000            497,830            (2,170)
  3C0253B   SOLARWINDS HOLDINGS (USD) TL 1L LX154344
            SEMI-ANN.  0.000%  01/27/2023
            425,000 02/01/16 BUY       2544               95.0000          0            403,750            403,750                 0
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  3C4891B   SOLERA LLC 1L TLB USD COV-LITE LX151194
            SEMI-ANN.  0.000%  03/03/2023
            500,000 02/29/16 BUY       2706               97.0000          0            485,000            485,000                 0
  ------------------                                             ------------ ------------------ ------------------  ----------------
     10,385,123,858          BROKER TOTAL                              6,684      1,653,767,826      1,680,241,906        22,212,588
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  BROKER 0800003   MEMO-MASTER NOTES/POOLED FUNDS
  ---------------  ------------------------------
  481992JQ9 JPMORGAN PRIME MMKT FUND CAPITAL SHARES - FUND
              MONTHLY VARIABLE 12/31/2049
         53,660,161 12/29/15 SELL      2874                1.0000          0         53,660,161         53,660,161                 0
                 55 07/01/15 BUY         23                1.0000          0                 55                 55                 0
                 49 07/01/15 BUY         56                1.0000          0                 49                 49                 0
                  8 07/01/15 BUY         70                1.0000          0                  8                  8                 0
            603,032 07/01/15 BUY        136                1.0000          0            603,032            603,032                 0
                159 07/01/15 BUY        309                1.0000          0                159                159                 0
              1,380 07/01/15 SELL       390                1.0000          0              1,380              1,380                 0
                101 07/01/15 BUY        434                1.0000          0                101                101                 0
                 76 07/01/15 BUY        448                1.0000          0                 76                 76                 0
            101,119 07/01/15 BUY        517                1.0000          0            101,119            101,119                 0
                  0 07/01/15 BUY        582                1.0000          0                  0                  0                 0
                117 07/01/15 BUY        868                1.0000          0                117                117                 0
                 89 07/01/15 BUY        944                1.0000          0                 89                 89                 0
          1,544,001 07/01/15 SELL       962                1.0000          0          1,544,001          1,544,001                 0
                205 07/01/15 BUY       1028                1.0000          0                205                205                 0
                  2 07/01/15 BUY       1541                1.0000          0                  2                  2                 0
          5,459,989 07/01/15 BUY       2066                1.0000          0          5,459,989          5,459,989                 0
                  4 07/01/15 BUY       3854                1.0000          0                  4                  4                 0
                  1 07/01/15 BUY       4703                1.0000          0                  1                  1                 0
                 14 07/01/15 BUY      11695                1.0000          0                 14                 14                 0
                441 07/01/15 BUY      18601                1.0000          0                441                441                 0
                 55 07/01/15 BUY      74174                1.0000          0                 55                 55                 0
          1,220,237 07/01/15 SELL  71140996                1.0000          0          1,220,237          1,220,237                 0
            802,646 07/02/15 SELL       164                1.0000          0            802,646            802,646                 0
              2,262 07/02/15 BUY        312                1.0000          0              2,262              2,262                 0
            137,111 07/02/15 SELL       449                1.0000          0            137,111            137,111                 0
            183,383 07/02/15 SELL       530                1.0000          0            183,383            183,383                 0
              9,251 07/02/15 BUY        948                1.0000          0              9,251              9,251                 0
          1,800,000 07/02/15 BUY       1030                1.0000          0          1,800,000          1,800,000                 0
          2,715,986 07/02/15 SELL      1063                1.0000          0          2,715,986          2,715,986                 0
                 18 07/02/15 SELL      1108                1.0000          0                 18                 18                 0
             44,351 07/02/15 BUY       2071                1.0000          0             44,351             44,351                 0
            500,088 07/06/15 SELL        65                1.0000          0            500,088            500,088                 0
             72,381 07/06/15 SELL        78                1.0000          0             72,381             72,381                 0
             76,316 07/06/15 BUY        193                1.0000          0             76,316             76,316                 0
            148,802 07/06/15 BUY        313                1.0000          0            148,802            148,802                 0
             16,357 07/06/15 BUY        396                1.0000          0             16,357             16,357                 0
             27,130 07/06/15 BUY        538                1.0000          0             27,130             27,130                 0
            375,185 07/06/15 BUY       1041                1.0000          0            375,185            375,185                 0
            272,754 07/06/15 SELL      1068                1.0000          0            272,754            272,754                 0
            453,679 07/06/15 SELL      2079                1.0000          0            453,679            453,679                 0
             25,507 07/06/15 BUY      74197                1.0000          0             25,507             25,507                 0
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             11,850 07/06/15 SELL  71141005                1.0000          0             11,850             11,850                 0
            208,773 07/07/15 BUY        316                1.0000          0            208,773            208,773                 0
             38,111 07/07/15 SELL       542                1.0000          0             38,111             38,111                 0
          2,650,000 07/07/15 BUY       1043                1.0000          0          2,650,000          2,650,000                 0
          4,482,074 07/07/15 BUY       1071                1.0000          0          4,482,074          4,482,074                 0
            751,620 07/07/15 SELL      2085                1.0000          0            751,620            751,620                 0
              1,904 07/07/15 BUY      74207                1.0000          0              1,904              1,904                 0
              1,171 07/07/15 BUY   71141006                1.0000          0              1,171              1,171                 0
            212,800 07/08/15 SELL        90                1.0000          0            212,800            212,800                 0
             16,220 07/08/15 SELL       203                1.0000          0             16,220             16,220                 0
             54,963 07/08/15 SELL       469                1.0000          0             54,963             54,963                 0
            193,252 07/08/15 BUY        543                1.0000          0            193,252            193,252                 0
            352,792 07/08/15 BUY        981                1.0000          0            352,792            352,792                 0
             51,908 07/08/15 BUY       1046                1.0000          0             51,908             51,908                 0
            895,231 07/08/15 SELL      1079                1.0000          0            895,231            895,231                 0
          1,543,887 07/08/15 BUY       2091                1.0000          0          1,543,887          1,543,887                 0
             47,866 07/08/15 BUY       3856                1.0000          0             47,866             47,866                 0
            141,656 07/08/15 SELL     74230                1.0000          0            141,656            141,656                 0
                261 07/08/15 SELL  71141011                1.0000          0                261                261                 0
            114,800 07/09/15 BUY         83                1.0000          0            114,800            114,800                 0
              2,323 07/09/15 SELL       108                1.0000          0              2,323              2,323                 0
              2,707 07/09/15 SELL       211                1.0000          0              2,707              2,707                 0
             93,511 07/09/15 SELL       317                1.0000          0             93,511             93,511                 0
            117,203 07/09/15 BUY        407                1.0000          0            117,203            117,203                 0
            144,564 07/09/15 BUY        470                1.0000          0            144,564            144,564                 0
            112,309 07/09/15 SELL       545                1.0000          0            112,309            112,309                 0
              2,174 07/09/15 BUY        993                1.0000          0              2,174              2,174                 0
              4,793 07/09/15 BUY       1083                1.0000          0              4,793              4,793                 0
          4,725,785 07/09/15 SELL      2096                1.0000          0          4,725,785          4,725,785                 0
             84,354 07/09/15 SELL     74239                1.0000          0             84,354             84,354                 0
             53,411 07/10/15 SELL       115                1.0000          0             53,411             53,411                 0
              3,883 07/10/15 SELL       217                1.0000          0              3,883              3,883                 0
             70,265 07/10/15 BUY        411                1.0000          0             70,265             70,265                 0
            330,584 07/10/15 BUY        473                1.0000          0            330,584            330,584                 0
            170,804 07/10/15 SELL       546                1.0000          0            170,804            170,804                 0
                 32 07/10/15 SELL       880                1.0000          0                 32                 32                 0
            451,803 07/10/15 SELL      1113                1.0000          0            451,803            451,803                 0
             44,291 07/10/15 BUY       2109                1.0000          0             44,291             44,291                 0
            129,936 07/10/15 SELL     74243                1.0000          0            129,936            129,936                 0
            123,993 07/10/15 SELL  71141013                1.0000          0            123,993            123,993                 0
             41,285 07/13/15 SELL       221                1.0000          0             41,285             41,285                 0
             77,295 07/13/15 SELL       547                1.0000          0             77,295             77,295                 0
              7,647 07/13/15 BUY        999                1.0000          0              7,647              7,647                 0
            496,003 07/13/15 SELL      1120                1.0000          0            496,003            496,003                 0
          7,243,629 07/13/15 BUY       2115                1.0000          0          7,243,629          7,243,629                 0
                  0 07/13/15 SELL      4713                1.0000          0                  0                  0                 0
            616,523 07/13/15 SELL     12037                1.0000          0            616,523            616,523                 0
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             32,400 07/13/15 SELL     74251                1.0000          0             32,400             32,400                 0
             18,178 07/13/15 SELL  71141019                1.0000          0             18,178             18,178                 0
              2,300 07/14/15 SELL        28                1.0000          0              2,300              2,300                 0
                295 07/14/15 SELL        86                1.0000          0                295                295                 0
             15,184 07/14/15 BUY        121                1.0000          0             15,184             15,184                 0
            229,944 07/14/15 SELL       482                1.0000          0            229,944            229,944                 0
             30,706 07/14/15 SELL       549                1.0000          0             30,706             30,706                 0
                 25 07/14/15 SELL       886                1.0000          0                 25                 25                 0
              1,582 07/14/15 BUY       1008                1.0000          0              1,582              1,582                 0
            439,089 07/14/15 BUY       1149                1.0000          0            439,089            439,089                 0
          3,646,717 07/14/15 BUY       2122                1.0000          0          3,646,717          3,646,717                 0
            507,827 07/14/15 SELL  71141039                1.0000          0            507,827            507,827                 0
            181,771 07/15/15 SELL        89                1.0000          0            181,771            181,771                 0
              9,574 07/15/15 BUY        125                1.0000          0              9,574              9,574                 0
              2,543 07/15/15 BUY        228                1.0000          0              2,543              2,543                 0
              3,491 07/15/15 SELL       321                1.0000          0              3,491              3,491                 0
            313,934 07/15/15 SELL       489                1.0000          0            313,934            313,934                 0
              4,149 07/15/15 BUY        552                1.0000          0              4,149              4,149                 0
              4,443 07/15/15 BUY       1056                1.0000          0              4,443              4,443                 0
            263,982 07/15/15 SELL      1186                1.0000          0            263,982            263,982                 0
          2,066,286 07/15/15 BUY       2128                1.0000          0          2,066,286          2,066,286                 0
            136,111 07/15/15 BUY      18745                1.0000          0            136,111            136,111                 0
              4,443 07/15/15 SELL     74260                1.0000          0              4,443              4,443                 0
            109,780 07/15/15 SELL  71141040                1.0000          0            109,780            109,780                 0
             96,053 07/16/15 BUY        243                1.0000          0             96,053             96,053                 0
             18,516 07/16/15 SELL       322                1.0000          0             18,516             18,516                 0
             85,263 07/16/15 BUY        494                1.0000          0             85,263             85,263                 0
              3,916 07/16/15 BUY        554                1.0000          0              3,916              3,916                 0
                 28 07/16/15 SELL       890                1.0000          0                 28                 28                 0
            555,000 07/16/15 BUY       1195                1.0000          0            555,000            555,000                 0
          1,351,729 07/16/15 BUY       2134                1.0000          0          1,351,729          1,351,729                 0
                  1 07/16/15 SELL      4721                1.0000          0                  1                  1                 0
             68,056 07/16/15 SELL     18746                1.0000          0             68,056             68,056                 0
             67,395 07/16/15 BUY      74266                1.0000          0             67,395             67,395                 0
             10,297 07/16/15 SELL  71141042                1.0000          0             10,297             10,297                 0
            145,517 07/17/15 BUY         44                1.0000          0            145,517            145,517                 0
             35,066 07/17/15 BUY        131                1.0000          0             35,066             35,066                 0
            176,742 07/17/15 BUY        252                1.0000          0            176,742            176,742                 0
             37,866 07/17/15 SELL       325                1.0000          0             37,866             37,866                 0
            228,355 07/17/15 SELL       497                1.0000          0            228,355            228,355                 0
             34,093 07/17/15 BUY        557                1.0000          0             34,093             34,093                 0
             53,985 07/17/15 SELL      1203                1.0000          0             53,985             53,985                 0
          2,532,913 07/17/15 BUY       2140                1.0000          0          2,532,913          2,532,913                 0
            352,180 07/17/15 BUY      74270                1.0000          0            352,180            352,180                 0
            147,422 07/20/15 BUY         49                1.0000          0            147,422            147,422                 0
              8,102 07/20/15 BUY        134                1.0000          0              8,102              8,102                 0
            126,247 07/20/15 BUY        266                1.0000          0            126,247            126,247                 0
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            125,011 07/20/15 SELL       327                1.0000          0            125,011            125,011                 0
            183,226 07/20/15 SELL       500                1.0000          0            183,226            183,226                 0
              5,041 07/20/15 BUY       1015                1.0000          0              5,041              5,041                 0
          1,361,192 07/20/15 SELL      1212                1.0000          0          1,361,192          1,361,192                 0
          1,506,090 07/20/15 SELL      2147                1.0000          0          1,506,090          1,506,090                 0
                  0 07/20/15 SELL      4725                1.0000          0                  0                  0                 0
            460,513 07/20/15 BUY      74273                1.0000          0            460,513            460,513                 0
          1,993,740 07/20/15 BUY   71141045                1.0000          0          1,993,740          1,993,740                 0
            197,898 07/21/15 BUY         56                1.0000          0            197,898            197,898                 0
              8,259 07/21/15 BUY        147                1.0000          0              8,259              8,259                 0
            109,721 07/21/15 BUY        286                1.0000          0            109,721            109,721                 0
             42,266 07/21/15 SELL       329                1.0000          0             42,266             42,266                 0
             21,845 07/21/15 BUY        431                1.0000          0             21,845             21,845                 0
             78,771 07/21/15 BUY        502                1.0000          0             78,771             78,771                 0
          1,113,298 07/21/15 BUY       1226                1.0000          0          1,113,298          1,113,298                 0
         12,703,599 07/21/15 SELL      2153                1.0000          0         12,703,599         12,703,599                 0
             64,895 07/21/15 BUY      74276                1.0000          0             64,895             64,895                 0
              3,787 07/21/15 SELL  71141046                1.0000          0              3,787              3,787                 0
          1,108,794 07/22/15 SELL        64                1.0000          0          1,108,794          1,108,794                 0
             66,507 07/22/15 BUY        149                1.0000          0             66,507             66,507                 0
             41,149 07/22/15 BUY        306                1.0000          0             41,149             41,149                 0
             64,306 07/22/15 SELL       330                1.0000          0             64,306             64,306                 0
             19,828 07/22/15 BUY        433                1.0000          0             19,828             19,828                 0
            113,704 07/22/15 BUY        507                1.0000          0            113,704            113,704                 0
            131,231 07/22/15 SELL       561                1.0000          0            131,231            131,231                 0
            146,392 07/22/15 SELL      1235                1.0000          0            146,392            146,392                 0
          1,098,466 07/22/15 BUY       2177                1.0000          0          1,098,466          1,098,466                 0
                  4 07/22/15 SELL      4733                1.0000          0                  4                  4                 0
            159,004 07/22/15 BUY      74284                1.0000          0            159,004            159,004                 0
              1,498 07/22/15 SELL  71141048                1.0000          0              1,498              1,498                 0
              2,508 07/23/15 SELL        78                1.0000          0              2,508              2,508                 0
             41,633 07/23/15 BUY        155                1.0000          0             41,633             41,633                 0
             26,808 07/23/15 SELL       328                1.0000          0             26,808             26,808                 0
            128,667 07/23/15 SELL       332                1.0000          0            128,667            128,667                 0
             94,899 07/23/15 BUY        508                1.0000          0             94,899             94,899                 0
            473,314 07/23/15 BUY        563                1.0000          0            473,314            473,314                 0
            951,353 07/23/15 BUY       1065                1.0000          0            951,353            951,353                 0
          1,040,479 07/23/15 SELL      1244                1.0000          0          1,040,479          1,040,479                 0
            507,269 07/23/15 SELL      2183                1.0000          0            507,269            507,269                 0
            682,879 07/23/15 SELL     74286                1.0000          0            682,879            682,879                 0
            645,956 07/23/15 SELL  71141053                1.0000          0            645,956            645,956                 0
            133,038 07/24/15 BUY         87                1.0000          0            133,038            133,038                 0
              1,695 07/24/15 SELL       104                1.0000          0              1,695              1,695                 0
              8,699 07/24/15 BUY        161                1.0000          0              8,699              8,699                 0
              2,048 07/24/15 BUY        350                1.0000          0              2,048              2,048                 0
              9,601 07/24/15 SELL       511                1.0000          0              9,601              9,601                 0
            181,562 07/24/15 BUY        567                1.0000          0            181,562            181,562                 0
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          1,116,246 07/24/15 SELL      1247                1.0000          0          1,116,246          1,116,246                 0
            141,121 07/24/15 BUY       2189                1.0000          0            141,121            141,121                 0
            100,163 07/27/15 BUY         96                1.0000          0            100,163            100,163                 0
             17,064 07/27/15 BUY        115                1.0000          0             17,064             17,064                 0
             15,427 07/27/15 BUY        166                1.0000          0             15,427             15,427                 0
              7,996 07/27/15 BUY        373                1.0000          0              7,996              7,996                 0
             43,682 07/27/15 SELL       569                1.0000          0             43,682             43,682                 0
                 58 07/27/15 SELL       900                1.0000          0                 58                 58                 0
             67,395 07/27/15 BUY       1067                1.0000          0             67,395             67,395                 0
         14,674,617 07/27/15 SELL      2199                1.0000          0         14,674,617         14,674,617                 0
             67,395 07/27/15 SELL     74293                1.0000          0             67,395             67,395                 0
         12,000,000 07/27/15 BUY   71141055                1.0000          0         12,000,000         12,000,000                 0
             99,943 07/28/15 BUY        103                1.0000          0             99,943             99,943                 0
             25,323 07/28/15 BUY        117                1.0000          0             25,323             25,323                 0
             27,115 07/28/15 BUY        171                1.0000          0             27,115             27,115                 0
             16,861 07/28/15 BUY        402                1.0000          0             16,861             16,861                 0
            106,210 07/28/15 SELL       514                1.0000          0            106,210            106,210                 0
             73,457 07/28/15 BUY        570                1.0000          0             73,457             73,457                 0
             32,088 07/28/15 SELL       903                1.0000          0             32,088             32,088                 0
            398,179 07/28/15 BUY       1068                1.0000          0            398,179            398,179                 0
            217,506 07/28/15 BUY       1253                1.0000          0            217,506            217,506                 0
          1,629,270 07/28/15 SELL      2206                1.0000          0          1,629,270          1,629,270                 0
             72,149 07/28/15 SELL     74298                1.0000          0             72,149             72,149                 0
              1,484 07/28/15 SELL  71141057                1.0000          0              1,484              1,484                 0
             55,534 07/29/15 BUY        110                1.0000          0             55,534             55,534                 0
             22,396 07/29/15 BUY        119                1.0000          0             22,396             22,396                 0
              5,324 07/29/15 BUY        179                1.0000          0              5,324              5,324                 0
             49,251 07/29/15 SELL       336                1.0000          0             49,251             49,251                 0
            158,728 07/29/15 SELL       419                1.0000          0            158,728            158,728                 0
             48,916 07/29/15 SELL       443                1.0000          0             48,916             48,916                 0
             69,931 07/29/15 BUY        517                1.0000          0             69,931             69,931                 0
             18,645 07/29/15 SELL       580                1.0000          0             18,645             18,645                 0
              2,609 07/29/15 BUY       1016                1.0000          0              2,609              2,609                 0
          2,380,509 07/29/15 BUY       2212                1.0000          0          2,380,509          2,380,509                 0
                 15 07/29/15 BUY      18774                1.0000          0                 15                 15                 0
            135,824 07/29/15 SELL     74305                1.0000          0            135,824            135,824                 0
             21,236 07/29/15 SELL  71141065                1.0000          0             21,236             21,236                 0
            218,859 07/30/15 SELL       118                1.0000          0            218,859            218,859                 0
             19,727 07/30/15 BUY        128                1.0000          0             19,727             19,727                 0
              8,423 07/30/15 BUY        182                1.0000          0              8,423              8,423                 0
             36,719 07/30/15 SELL       338                1.0000          0             36,719             36,719                 0
             79,784 07/30/15 BUY        438                1.0000          0             79,784             79,784                 0
             81,535 07/30/15 BUY        452                1.0000          0             81,535             81,535                 0
            332,773 07/30/15 SELL      1072                1.0000          0            332,773            332,773                 0
             80,492 07/30/15 SELL      1272                1.0000          0             80,492             80,492                 0
          1,245,112 07/30/15 BUY       2218                1.0000          0          1,245,112          1,245,112                 0
             25,927 07/30/15 SELL     18779                1.0000          0             25,927             25,927                 0
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             88,279 07/30/15 SELL     74310                1.0000          0             88,279             88,279                 0
          8,108,103 07/30/15 SELL  71141069                1.0000          0          8,108,103          8,108,103                 0
             52,188 07/31/15 SELL       144                1.0000          0             52,188             52,188                 0
            193,708 07/31/15 SELL       193                1.0000          0            193,708            193,708                 0
                  0 07/31/15 SELL       264                1.0000          0                  0                  0                 0
             31,713 07/31/15 SELL       342                1.0000          0             31,713             31,713                 0
              4,854 07/31/15 BUY        459                1.0000          0              4,854              4,854                 0
             39,181 07/31/15 SELL       460                1.0000          0             39,181             39,181                 0
             60,543 07/31/15 SELL       534                1.0000          0             60,543             60,543                 0
            197,803 07/31/15 SELL       592                1.0000          0            197,803            197,803                 0
                 55 07/31/15 SELL       912                1.0000          0                 55                 55                 0
          2,067,395 07/31/15 SELL      1074                1.0000          0          2,067,395          2,067,395                 0
            439,876 07/31/15 SELL      1299                1.0000          0            439,876            439,876                 0
          1,683,164 07/31/15 BUY       2227                1.0000          0          1,683,164          1,683,164                 0
             67,395 07/31/15 BUY      74321                1.0000          0             67,395             67,395                 0
          3,865,478 07/31/15 SELL  71141070                1.0000          0          3,865,478          3,865,478                 0
            294,570 08/03/15 SELL       131                1.0000          0            294,570            294,570                 0
             31,028 08/03/15 BUY        154                1.0000          0             31,028             31,028                 0
             99,728 08/03/15 BUY        199                1.0000          0             99,728             99,728                 0
            194,572 08/03/15 SELL       344                1.0000          0            194,572            194,572                 0
            113,797 08/03/15 BUY        466                1.0000          0            113,797            113,797                 0
             65,151 08/03/15 SELL       472                1.0000          0             65,151             65,151                 0
                108 08/03/15 BUY        485                1.0000          0                108                108                 0
            195,302 08/03/15 BUY        540                1.0000          0            195,302            195,302                 0
             91,680 08/03/15 BUY        596                1.0000          0             91,680             91,680                 0
                 35 08/03/15 BUY        914                1.0000          0                 35                 35                 0
                 26 08/03/15 BUY       1024                1.0000          0                 26                 26                 0
          4,099,530 08/03/15 SELL      1079                1.0000          0          4,099,530          4,099,530                 0
            172,275 08/03/15 BUY       1306                1.0000          0            172,275            172,275                 0
                  2 08/03/15 BUY       1543                1.0000          0                  2                  2                 0
         17,515,991 08/03/15 BUY       2235                1.0000          0         17,515,991         17,515,991                 0
                  7 08/03/15 BUY       3858                1.0000          0                  7                  7                 0
                 20 08/03/15 BUY      12580                1.0000          0                 20                 20                 0
                  4 08/03/15 BUY      18838                1.0000          0                  4                  4                 0
             38,617 08/03/15 SELL     74327                1.0000          0             38,617             38,617                 0
            340,225 08/03/15 SELL  71141084                1.0000          0            340,225            340,225                 0
             24,287 08/04/15 BUY        158                1.0000          0             24,287             24,287                 0
             21,207 08/04/15 SELL       345                1.0000          0             21,207             21,207                 0
             38,037 08/04/15 BUY        477                1.0000          0             38,037             38,037                 0
          1,306,215 08/04/15 SELL       489                1.0000          0          1,306,215          1,306,215                 0
              6,133 08/04/15 BUY        506                1.0000          0              6,133              6,133                 0
            150,418 08/04/15 SELL       597                1.0000          0            150,418            150,418                 0
            605,335 08/04/15 SELL      1316                1.0000          0            605,335            605,335                 0
          1,800,779 08/04/15 BUY       2243                1.0000          0          1,800,779          1,800,779                 0
             88,733 08/05/15 SELL       151                1.0000          0             88,733             88,733                 0
             31,113 08/05/15 BUY        164                1.0000          0             31,113             31,113                 0
             39,457 08/05/15 BUY        205                1.0000          0             39,457             39,457                 0
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              3,081 08/05/15 BUY        347                1.0000          0              3,081              3,081                 0
             27,173 08/05/15 SELL       486                1.0000          0             27,173             27,173                 0
            116,043 08/05/15 SELL       541                1.0000          0            116,043            116,043                 0
            156,014 08/05/15 BUY        543                1.0000          0            156,014            156,014                 0
            130,391 08/05/15 BUY        599                1.0000          0            130,391            130,391                 0
             85,147 08/05/15 BUY        925                1.0000          0             85,147             85,147                 0
            124,550 08/05/15 BUY       1081                1.0000          0            124,550            124,550                 0
            376,590 08/05/15 SELL      1323                1.0000          0            376,590            376,590                 0
          1,124,161 08/05/15 SELL      2248                1.0000          0          1,124,161          1,124,161                 0
              6,250 08/05/15 SELL  71141090                1.0000          0              6,250              6,250                 0
            506,815 08/06/15 SELL       171                1.0000          0            506,815            506,815                 0
             31,959 08/06/15 BUY        171                1.0000          0             31,959             31,959                 0
             10,546 08/06/15 SELL       491                1.0000          0             10,546             10,546                 0
             59,207 08/06/15 BUY        550                1.0000          0             59,207             59,207                 0
             73,162 08/06/15 BUY        563                1.0000          0             73,162             73,162                 0
            115,772 08/06/15 SELL       938                1.0000          0            115,772            115,772                 0
            261,995 08/06/15 BUY       1340                1.0000          0            261,995            261,995                 0
          1,641,314 08/06/15 BUY       2257                1.0000          0          1,641,314          1,641,314                 0
             95,407 08/06/15 SELL      3860                1.0000          0             95,407             95,407                 0
            532,560 08/06/15 BUY      12711                1.0000          0            532,560            532,560                 0
                511 08/06/15 SELL  71141093                1.0000          0                511                511                 0
             85,407 08/07/15 BUY        175                1.0000          0             85,407             85,407                 0
            127,796 08/07/15 BUY        210                1.0000          0            127,796            127,796                 0
              3,059 08/07/15 BUY        501                1.0000          0              3,059              3,059                 0
            106,074 08/07/15 BUY        583                1.0000          0            106,074            106,074                 0
             91,870 08/07/15 BUY        612                1.0000          0             91,870             91,870                 0
                 59 08/07/15 SELL       939                1.0000          0                 59                 59                 0
              1,795 08/07/15 BUY       1027                1.0000          0              1,795              1,795                 0
            586,099 08/07/15 SELL      1348                1.0000          0            586,099            586,099                 0
            829,843 08/07/15 SELL      2262                1.0000          0            829,843            829,843                 0
             47,576 08/07/15 BUY       3862                1.0000          0             47,576             47,576                 0
             48,505 08/10/15 BUY        181                1.0000          0             48,505             48,505                 0
            210,688 08/10/15 SELL       187                1.0000          0            210,688            210,688                 0
              9,759 08/10/15 SELL       507                1.0000          0              9,759              9,759                 0
             62,599 08/10/15 BUY        561                1.0000          0             62,599             62,599                 0
            289,014 08/10/15 BUY        601                1.0000          0            289,014            289,014                 0
             50,041 08/10/15 BUY        624                1.0000          0             50,041             50,041                 0
            115,772 08/10/15 BUY        942                1.0000          0            115,772            115,772                 0
            557,508 08/10/15 BUY       1082                1.0000          0            557,508            557,508                 0
            833,770 08/10/15 SELL      1351                1.0000          0            833,770            833,770                 0
          4,857,631 08/10/15 SELL      2267                1.0000          0          4,857,631          4,857,631                 0
             10,748 08/11/15 SELL       193                1.0000          0             10,748             10,748                 0
            124,484 08/11/15 SELL       566                1.0000          0            124,484            124,484                 0
             85,655 08/11/15 SELL       618                1.0000          0             85,655             85,655                 0
             84,503 08/11/15 SELL       635                1.0000          0             84,503             84,503                 0
                 29 08/11/15 SELL       952                1.0000          0                 29                 29                 0
             82,921 08/11/15 BUY       1083                1.0000          0             82,921             82,921                 0
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            225,305 08/11/15 BUY       1361                1.0000          0            225,305            225,305                 0
          1,488,656 08/11/15 SELL      2273                1.0000          0          1,488,656          1,488,656                 0
             62,902 08/11/15 BUY      74352                1.0000          0             62,902             62,902                 0
             15,015 08/11/15 BUY   71141103                1.0000          0             15,015             15,015                 0
             15,669 08/12/15 BUY        206                1.0000          0             15,669             15,669                 0
             28,424 08/12/15 SELL       211                1.0000          0             28,424             28,424                 0
            331,785 08/12/15 BUY        567                1.0000          0            331,785            331,785                 0
             96,363 08/12/15 SELL       633                1.0000          0             96,363             96,363                 0
            615,184 08/12/15 SELL       645                1.0000          0            615,184            615,184                 0
          1,281,986 08/12/15 SELL      1369                1.0000          0          1,281,986          1,281,986                 0
          1,749,099 08/12/15 BUY       2278                1.0000          0          1,749,099          1,749,099                 0
                  0 08/12/15 BUY       4759                1.0000          0                  0                  0                 0
            180,085 08/13/15 SELL       231                1.0000          0            180,085            180,085                 0
             30,752 08/13/15 BUY        569                1.0000          0             30,752             30,752                 0
             61,364 08/13/15 BUY        653                1.0000          0             61,364             61,364                 0
            148,491 08/13/15 BUY        653                1.0000          0            148,491            148,491                 0
            531,275 08/13/15 SELL      1378                1.0000          0            531,275            531,275                 0
            546,740 08/13/15 SELL      2284                1.0000          0            546,740            546,740                 0
            359,920 08/13/15 SELL  71141106                1.0000          0            359,920            359,920                 0
             94,830 08/14/15 BUY        250                1.0000          0             94,830             94,830                 0
              2,263 08/14/15 BUY        571                1.0000          0              2,263              2,263                 0
            224,749 08/14/15 SELL       658                1.0000          0            224,749            224,749                 0
             15,863 08/14/15 BUY        667                1.0000          0             15,863             15,863                 0
          5,527,894 08/14/15 BUY       1395                1.0000          0          5,527,894          5,527,894                 0
          1,109,299 08/14/15 SELL      2290                1.0000          0          1,109,299          1,109,299                 0
            121,326 08/14/15 SELL  71141113                1.0000          0            121,326            121,326                 0
             34,913 08/17/15 SELL       219                1.0000          0             34,913             34,913                 0
            200,681 08/17/15 SELL       268                1.0000          0            200,681            200,681                 0
              2,300 08/17/15 BUY        349                1.0000          0              2,300              2,300                 0
             80,021 08/17/15 SELL       573                1.0000          0             80,021             80,021                 0
            293,033 08/17/15 SELL       664                1.0000          0            293,033            293,033                 0
            283,118 08/17/15 SELL       679                1.0000          0            283,118            283,118                 0
              4,797 08/17/15 BUY        954                1.0000          0              4,797              4,797                 0
            182,367 08/17/15 BUY       1408                1.0000          0            182,367            182,367                 0
          1,154,033 08/17/15 BUY       2296                1.0000          0          1,154,033          1,154,033                 0
                  0 08/17/15 BUY       4760                1.0000          0                  0                  0                 0
              6,486 08/17/15 SELL  71141115                1.0000          0              6,486              6,486                 0
             15,314 08/18/15 BUY        214                1.0000          0             15,314             15,314                 0
             15,314 08/18/15 SELL       215                1.0000          0             15,314             15,314                 0
             15,314 08/18/15 BUY        222                1.0000          0             15,314             15,314                 0
             23,492 08/18/15 SELL       272                1.0000          0             23,492             23,492                 0
             23,492 08/18/15 BUY        273                1.0000          0             23,492             23,492                 0
             23,492 08/18/15 SELL       274                1.0000          0             23,492             23,492                 0
              4,210 08/18/15 BUY        353                1.0000          0              4,210              4,210                 0
              4,210 08/18/15 SELL       354                1.0000          0              4,210              4,210                 0
              4,210 08/18/15 BUY        355                1.0000          0              4,210              4,210                 0
            137,138 08/18/15 BUY        674                1.0000          0            137,138            137,138                 0
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            137,138 08/18/15 SELL       675                1.0000          0            137,138            137,138                 0
            137,138 08/18/15 SELL       676                1.0000          0            137,138            137,138                 0
            207,684 08/18/15 BUY        692                1.0000          0            207,684            207,684                 0
            207,684 08/18/15 SELL       693                1.0000          0            207,684            207,684                 0
            207,684 08/18/15 SELL       694                1.0000          0            207,684            207,684                 0
            149,898 08/18/15 BUY       1409                1.0000          0            149,898            149,898                 0
            149,898 08/18/15 SELL      1412                1.0000          0            149,898            149,898                 0
            149,898 08/18/15 BUY       1413                1.0000          0            149,898            149,898                 0
          1,538,320 08/18/15 BUY       2301                1.0000          0          1,538,320          1,538,320                 0
          1,538,320 08/18/15 SELL      2302                1.0000          0          1,538,320          1,538,320                 0
          1,538,320 08/18/15 BUY       2303                1.0000          0          1,538,320          1,538,320                 0
            169,356 08/18/15 BUY      74410                1.0000          0            169,356            169,356                 0
            169,356 08/18/15 SELL     74425                1.0000          0            169,356            169,356                 0
            169,356 08/18/15 BUY      74426                1.0000          0            169,356            169,356                 0
            105,933 08/18/15 SELL  71141118                1.0000          0            105,933            105,933                 0
             47,293 08/19/15 BUY        224                1.0000          0             47,293             47,293                 0
            158,983 08/19/15 SELL       230                1.0000          0            158,983            158,983                 0
             51,562 08/19/15 BUY        282                1.0000          0             51,562             51,562                 0
             28,440 08/19/15 SELL       519                1.0000          0             28,440             28,440                 0
            166,262 08/19/15 BUY        679                1.0000          0            166,262            166,262                 0
            109,976 08/19/15 BUY        700                1.0000          0            109,976            109,976                 0
            362,093 08/19/15 SELL      1422                1.0000          0            362,093            362,093                 0
          4,094,385 08/19/15 SELL      2310                1.0000          0          4,094,385          4,094,385                 0
            500,468 08/19/15 SELL     74450                1.0000          0            500,468            500,468                 0
            656,789 08/19/15 SELL  71141122                1.0000          0            656,789            656,789                 0
             15,447 08/20/15 BUY        241                1.0000          0             15,447             15,447                 0
                 12 08/20/15 SELL       409                1.0000          0                 12                 12                 0
             36,789 08/20/15 SELL       526                1.0000          0             36,789             36,789                 0
             76,055 08/20/15 SELL       576                1.0000          0             76,055             76,055                 0
              2,351 08/20/15 SELL       681                1.0000          0              2,351              2,351                 0
            401,517 08/20/15 BUY       1424                1.0000          0            401,517            401,517                 0
          3,269,655 08/20/15 SELL      2318                1.0000          0          3,269,655          3,269,655                 0
                  2 08/20/15 SELL     16510                1.0000          0                  2                  2                 0
             97,788 08/20/15 BUY      74478                1.0000          0             97,788             97,788                 0
              1,440 08/20/15 SELL  71141124                1.0000          0              1,440              1,440                 0
             26,166 08/21/15 BUY        250                1.0000          0             26,166             26,166                 0
              7,444 08/21/15 BUY        360                1.0000          0              7,444              7,444                 0
            103,290 08/21/15 SELL       536                1.0000          0            103,290            103,290                 0
                637 08/21/15 BUY        580                1.0000          0                637                637                 0
              4,164 08/21/15 SELL       682                1.0000          0              4,164              4,164                 0
              7,296 08/21/15 BUY        714                1.0000          0              7,296              7,296                 0
            233,928 08/21/15 SELL      1427                1.0000          0            233,928            233,928                 0
          5,762,465 08/21/15 SELL      2322                1.0000          0          5,762,465          5,762,465                 0
             84,129 08/21/15 SELL     74498                1.0000          0             84,129             84,129                 0
          7,398,115 08/21/15 BUY   71141126                1.0000          0          7,398,115          7,398,115                 0
             10,430 08/24/15 BUY        261                1.0000          0             10,430             10,430                 0
            327,843 08/24/15 BUY        363                1.0000          0            327,843            327,843                 0
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              3,204 08/24/15 BUY        541                1.0000          0              3,204              3,204                 0
             43,219 08/24/15 SELL       724                1.0000          0             43,219             43,219                 0
            486,844 08/24/15 BUY       1432                1.0000          0            486,844            486,844                 0
         23,408,654 08/24/15 BUY       2331                1.0000          0         23,408,654         23,408,654                 0
            347,753 08/24/15 BUY      74526                1.0000          0            347,753            347,753                 0
             33,670 08/25/15 BUY        267                1.0000          0             33,670             33,670                 0
             26,592 08/25/15 SELL       365                1.0000          0             26,592             26,592                 0
             89,317 08/25/15 SELL       598                1.0000          0             89,317             89,317                 0
             21,214 08/25/15 SELL       730                1.0000          0             21,214             21,214                 0
            353,185 08/25/15 BUY       1438                1.0000          0            353,185            353,185                 0
         18,848,876 08/25/15 SELL      2336                1.0000          0         18,848,876         18,848,876                 0
            176,476 08/25/15 SELL     74553                1.0000          0            176,476            176,476                 0
          6,003,168 08/25/15 BUY   71141137                1.0000          0          6,003,168          6,003,168                 0
             20,298 08/26/15 BUY        270                1.0000          0             20,298             20,298                 0
            176,849 08/26/15 BUY        367                1.0000          0            176,849            176,849                 0
                106 08/26/15 SELL       546                1.0000          0                106                106                 0
            120,401 08/26/15 SELL       602                1.0000          0            120,401            120,401                 0
             78,330 08/26/15 SELL       697                1.0000          0             78,330             78,330                 0
             48,819 08/26/15 SELL       738                1.0000          0             48,819             48,819                 0
            280,203 08/26/15 BUY        955                1.0000          0            280,203            280,203                 0
            976,784 08/26/15 SELL      1099                1.0000          0            976,784            976,784                 0
            958,098 08/26/15 SELL      1446                1.0000          0            958,098            958,098                 0
          4,092,581 08/26/15 SELL      2342                1.0000          0          4,092,581          4,092,581                 0
             39,373 08/26/15 SELL     74565                1.0000          0             39,373             39,373                 0
             37,026 08/27/15 SELL       607                1.0000          0             37,026             37,026                 0
              4,884 08/27/15 BUY        700                1.0000          0              4,884              4,884                 0
            458,953 08/27/15 SELL      1451                1.0000          0            458,953            458,953                 0
          5,327,557 08/27/15 BUY       2348                1.0000          0          5,327,557          5,327,557                 0
            158,485 08/28/15 BUY        301                1.0000          0            158,485            158,485                 0
                981 08/28/15 BUY        370                1.0000          0                981                981                 0
             62,392 08/28/15 SELL       616                1.0000          0             62,392             62,392                 0
              2,581 08/28/15 SELL       706                1.0000          0              2,581              2,581                 0
              8,155 08/28/15 SELL       747                1.0000          0              8,155              8,155                 0
          1,500,000 08/28/15 BUY        959                1.0000          0          1,500,000          1,500,000                 0
          1,112,919 08/28/15 SELL      1457                1.0000          0          1,112,919          1,112,919                 0
          5,330,415 08/28/15 BUY       2354                1.0000          0          5,330,415          5,330,415                 0
            264,435 08/28/15 BUY      74583                1.0000          0            264,435            264,435                 0
          6,630,294 08/28/15 SELL  71141143                1.0000          0          6,630,294          6,630,294                 0
             91,820 08/31/15 BUY        277                1.0000          0             91,820             91,820                 0
              1,728 08/31/15 BUY        305                1.0000          0              1,728              1,728                 0
            152,485 08/31/15 SELL       374                1.0000          0            152,485            152,485                 0
            226,908 08/31/15 SELL       624                1.0000          0            226,908            226,908                 0
              9,330 08/31/15 BUY        711                1.0000          0              9,330              9,330                 0
             42,380 08/31/15 BUY       1469                1.0000          0             42,380             42,380                 0
         18,246,271 08/31/15 BUY       2355                1.0000          0         18,246,271         18,246,271                 0
          4,948,238 08/31/15 SELL  71141149                1.0000          0          4,948,238          4,948,238                 0
                 35 09/01/15 BUY        234                1.0000          0                 35                 35                 0
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            145,953 09/01/15 SELL       279                1.0000          0            145,953            145,953                 0
             20,865 09/01/15 SELL       317                1.0000          0             20,865             20,865                 0
             32,949 09/01/15 SELL       376                1.0000          0             32,949             32,949                 0
                 10 09/01/15 BUY        552                1.0000          0                 10                 10                 0
                 70 09/01/15 BUY        553                1.0000          0                 70                 70                 0
            116,275 09/01/15 SELL       627                1.0000          0            116,275            116,275                 0
             31,328 09/01/15 BUY        721                1.0000          0             31,328             31,328                 0
                 81 09/01/15 BUY        759                1.0000          0                 81                 81                 0
                103 09/01/15 BUY        963                1.0000          0                103                103                 0
                 35 09/01/15 BUY       1036                1.0000          0                 35                 35                 0
                137 09/01/15 BUY       1102                1.0000          0                137                137                 0
            248,782 09/01/15 BUY       1481                1.0000          0            248,782            248,782                 0
                  2 09/01/15 BUY       1545                1.0000          0                  2                  2                 0
          1,975,274 09/01/15 SELL      2362                1.0000          0          1,975,274          1,975,274                 0
                  5 09/01/15 BUY       3864                1.0000          0                  5                  5                 0
                 38 09/01/15 BUY      13419                1.0000          0                 38                 38                 0
                  5 09/01/15 BUY      18885                1.0000          0                  5                  5                 0
                 34 09/01/15 BUY      74602                1.0000          0                 34                 34                 0
            305,943 09/01/15 SELL  71141157                1.0000          0            305,943            305,943                 0
             25,110 09/02/15 BUY        236                1.0000          0             25,110             25,110                 0
                  8 09/02/15 SELL       281                1.0000          0                  8                  8                 0
             58,904 09/02/15 SELL       322                1.0000          0             58,904             58,904                 0
             53,718 09/02/15 SELL       631                1.0000          0             53,718             53,718                 0
             82,456 09/02/15 BUY        964                1.0000          0             82,456             82,456                 0
          9,861,940 09/02/15 SELL      2368                1.0000          0          9,861,940          9,861,940                 0
            107,718 09/02/15 BUY      74617                1.0000          0            107,718            107,718                 0
                735 09/03/15 BUY        282                1.0000          0                735                735                 0
             81,326 09/03/15 SELL       332                1.0000          0             81,326             81,326                 0
              3,220 09/03/15 BUY        378                1.0000          0              3,220              3,220                 0
              6,370 09/03/15 BUY        567                1.0000          0              6,370              6,370                 0
              2,015 09/03/15 SELL       635                1.0000          0              2,015              2,015                 0
            166,639 09/03/15 BUY        728                1.0000          0            166,639            166,639                 0
             85,292 09/03/15 SELL       790                1.0000          0             85,292             85,292                 0
            347,697 09/03/15 BUY       1497                1.0000          0            347,697            347,697                 0
          2,998,182 09/03/15 BUY       2374                1.0000          0          2,998,182          2,998,182                 0
             38,393 09/03/15 SELL  71141163                1.0000          0             38,393             38,393                 0
                907 09/04/15 BUY        343                1.0000          0                907                907                 0
             47,469 09/04/15 SELL       644                1.0000          0             47,469             47,469                 0
            193,788 09/04/15 SELL       734                1.0000          0            193,788            193,788                 0
            148,459 09/04/15 SELL       809                1.0000          0            148,459            148,459                 0
                 41 09/04/15 SELL       971                1.0000          0                 41                 41                 0
            294,889 09/04/15 BUY       1501                1.0000          0            294,889            294,889                 0
            771,064 09/04/15 BUY       2380                1.0000          0            771,064            771,064                 0
                187 09/04/15 BUY   71141171                1.0000          0                187                187                 0
              6,683 09/08/15 BUY        351                1.0000          0              6,683              6,683                 0
                117 09/08/15 SELL       557                1.0000          0                117                117                 0
            138,459 09/08/15 BUY        585                1.0000          0            138,459            138,459                 0
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             63,819 09/08/15 SELL       649                1.0000          0             63,819             63,819                 0
             10,630 09/08/15 SELL       735                1.0000          0             10,630             10,630                 0
             56,756 09/08/15 BUY        841                1.0000          0             56,756             56,756                 0
             98,593 09/08/15 SELL       972                1.0000          0             98,593             98,593                 0
            316,641 09/08/15 BUY       1103                1.0000          0            316,641            316,641                 0
            310,756 09/08/15 BUY       1504                1.0000          0            310,756            310,756                 0
            649,881 09/08/15 BUY       2385                1.0000          0            649,881            649,881                 0
             52,290 09/08/15 BUY       3866                1.0000          0             52,290             52,290                 0
             71,685 09/09/15 SELL       287                1.0000          0             71,685             71,685                 0
                117 09/09/15 BUY        558                1.0000          0                117                117                 0
             32,078 09/09/15 SELL       595                1.0000          0             32,078             32,078                 0
             80,023 09/09/15 BUY        653                1.0000          0             80,023             80,023                 0
            192,196 09/09/15 BUY        736                1.0000          0            192,196            192,196                 0
             35,098 09/09/15 SELL       852                1.0000          0             35,098             35,098                 0
            238,031 09/09/15 BUY       1508                1.0000          0            238,031            238,031                 0
            298,242 09/09/15 SELL      2393                1.0000          0            298,242            298,242                 0
             52,222 09/09/15 SELL  71141180                1.0000          0             52,222             52,222                 0
              3,750 09/10/15 BUY        294                1.0000          0              3,750              3,750                 0
              4,685 09/10/15 BUY        380                1.0000          0              4,685              4,685                 0
                117 09/10/15 SELL       561                1.0000          0                117                117                 0
             54,838 09/10/15 BUY        602                1.0000          0             54,838             54,838                 0
             93,143 09/10/15 BUY        658                1.0000          0             93,143             93,143                 0
             40,224 09/10/15 SELL       861                1.0000          0             40,224             40,224                 0
            158,557 09/10/15 BUY        975                1.0000          0            158,557            158,557                 0
          3,856,364 09/10/15 BUY       2398                1.0000          0          3,856,364          3,856,364                 0
              2,520 09/10/15 BUY   71141181                1.0000          0              2,520              2,520                 0
                 52 09/11/15 BUY        357                1.0000          0                 52                 52                 0
              7,868 09/11/15 BUY        382                1.0000          0              7,868              7,868                 0
             80,756 09/11/15 SELL       612                1.0000          0             80,756             80,756                 0
             48,439 09/11/15 BUY        661                1.0000          0             48,439             48,439                 0
              5,176 09/11/15 BUY        739                1.0000          0              5,176              5,176                 0
             19,555 09/11/15 SELL       880                1.0000          0             19,555             19,555                 0
                 31 09/11/15 SELL       978                1.0000          0                 31                 31                 0
              1,292 09/11/15 BUY       1516                1.0000          0              1,292              1,292                 0
            301,575 09/11/15 SELL      2404                1.0000          0            301,575            301,575                 0
            532,560 09/11/15 SELL     13795                1.0000          0            532,560            532,560                 0
             20,545 09/11/15 SELL  71141187                1.0000          0             20,545             20,545                 0
             47,593 09/14/15 SELL       311                1.0000          0             47,593             47,593                 0
              9,734 09/14/15 BUY        384                1.0000          0              9,734              9,734                 0
             11,475 09/14/15 SELL       620                1.0000          0             11,475             11,475                 0
             39,651 09/14/15 BUY        662                1.0000          0             39,651             39,651                 0
            326,250 09/14/15 SELL       979                1.0000          0            326,250            326,250                 0
                243 09/14/15 BUY       1526                1.0000          0                243                243                 0
          1,796,310 09/14/15 BUY       2411                1.0000          0          1,796,310          1,796,310                 0
             99,877 09/14/15 SELL      3868                1.0000          0             99,877             99,877                 0
            240,798 09/14/15 SELL  71141190                1.0000          0            240,798            240,798                 0
             10,395 09/15/15 BUY        262                1.0000          0             10,395             10,395                 0
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             60,673 09/15/15 BUY        338                1.0000          0             60,673             60,673                 0
              1,176 09/15/15 BUY        373                1.0000          0              1,176              1,176                 0
             12,137 09/15/15 BUY        388                1.0000          0             12,137             12,137                 0
             71,295 09/15/15 BUY        626                1.0000          0             71,295             71,295                 0
              6,653 09/15/15 BUY        673                1.0000          0              6,653              6,653                 0
              2,169 09/15/15 BUY        741                1.0000          0              2,169              2,169                 0
             44,904 09/15/15 BUY        904                1.0000          0             44,904             44,904                 0
            973,099 09/15/15 SELL       983                1.0000          0            973,099            973,099                 0
            845,336 09/15/15 SELL      1554                1.0000          0            845,336            845,336                 0
          1,457,401 09/15/15 SELL      2421                1.0000          0          1,457,401          1,457,401                 0
             17,833 09/15/15 SELL  71141191                1.0000          0             17,833             17,833                 0
            104,607 09/16/15 BUY        271                1.0000          0            104,607            104,607                 0
             40,993 09/16/15 SELL       355                1.0000          0             40,993             40,993                 0
                117 09/16/15 BUY        570                1.0000          0                117                117                 0
             12,646 09/16/15 SELL       634                1.0000          0             12,646             12,646                 0
             88,252 09/16/15 BUY        913                1.0000          0             88,252             88,252                 0
                271 09/16/15 BUY       1558                1.0000          0                271                271                 0
            793,888 09/16/15 BUY       2426                1.0000          0            793,888            793,888                 0
                  1 09/16/15 BUY       4769                1.0000          0                  1                  1                 0
             55,371 09/16/15 SELL  71141194                1.0000          0             55,371             55,371                 0
             71,663 09/17/15 BUY        274                1.0000          0             71,663             71,663                 0
             14,314 09/17/15 SELL       367                1.0000          0             14,314             14,314                 0
             19,568 09/17/15 SELL       380                1.0000          0             19,568             19,568                 0
            106,325 09/17/15 SELL       680                1.0000          0            106,325            106,325                 0
            117,188 09/17/15 BUY       1565                1.0000          0            117,188            117,188                 0
          2,201,250 09/17/15 BUY       2431                1.0000          0          2,201,250          2,201,250                 0
             10,201 09/17/15 SELL  71141196                1.0000          0             10,201             10,201                 0
            250,380 09/18/15 SELL       277                1.0000          0            250,380            250,380                 0
             13,848 09/18/15 BUY        379                1.0000          0             13,848             13,848                 0
            101,981 09/18/15 SELL       388                1.0000          0            101,981            101,981                 0
              3,498 09/18/15 BUY        391                1.0000          0              3,498              3,498                 0
              8,748 09/18/15 BUY        640                1.0000          0              8,748              8,748                 0
             71,133 09/18/15 SELL       685                1.0000          0             71,133             71,133                 0
              4,273 09/18/15 BUY        922                1.0000          0              4,273              4,273                 0
            275,252 09/18/15 BUY        990                1.0000          0            275,252            275,252                 0
            215,000 09/18/15 SELL      1568                1.0000          0            215,000            215,000                 0
            652,953 09/18/15 BUY       2439                1.0000          0            652,953            652,953                 0
             27,032 09/18/15 BUY   71141206                1.0000          0             27,032             27,032                 0
             10,462 09/21/15 SELL       389                1.0000          0             10,462             10,462                 0
              6,187 09/21/15 BUY        643                1.0000          0              6,187              6,187                 0
             81,305 09/21/15 BUY        948                1.0000          0             81,305             81,305                 0
            405,425 09/21/15 BUY       1000                1.0000          0            405,425            405,425                 0
            595,048 09/21/15 BUY       1576                1.0000          0            595,048            595,048                 0
          3,311,934 09/21/15 SELL      2445                1.0000          0          3,311,934          3,311,934                 0
                457 09/21/15 SELL  71141211                1.0000          0                457                457                 0
              4,487 09/22/15 SELL       401                1.0000          0              4,487              4,487                 0
             54,767 09/22/15 BUY        649                1.0000          0             54,767             54,767                 0
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            170,275 09/22/15 SELL       696                1.0000          0            170,275            170,275                 0
              4,638 09/22/15 BUY        973                1.0000          0              4,638              4,638                 0
            467,513 09/22/15 SELL      1003                1.0000          0            467,513            467,513                 0
            105,197 09/22/15 SELL      1586                1.0000          0            105,197            105,197                 0
            513,182 09/22/15 SELL      2450                1.0000          0            513,182            513,182                 0
             11,255 09/23/15 SELL       404                1.0000          0             11,255             11,255                 0
              3,214 09/23/15 SELL       698                1.0000          0              3,214              3,214                 0
            198,230 09/23/15 SELL      1004                1.0000          0            198,230            198,230                 0
            232,618 09/23/15 SELL      1022                1.0000          0            232,618            232,618                 0
            151,812 09/23/15 SELL      1592                1.0000          0            151,812            151,812                 0
          2,953,661 09/23/15 SELL      2456                1.0000          0          2,953,661          2,953,661                 0
                757 09/23/15 SELL  71141214                1.0000          0                757                757                 0
              6,442 09/24/15 BUY        280                1.0000          0              6,442              6,442                 0
              2,725 09/24/15 BUY        393                1.0000          0              2,725              2,725                 0
              6,911 09/24/15 BUY        702                1.0000          0              6,911              6,911                 0
            328,132 09/24/15 BUY       1005                1.0000          0            328,132            328,132                 0
             15,437 09/24/15 SELL      1064                1.0000          0             15,437             15,437                 0
            158,057 09/24/15 SELL      1599                1.0000          0            158,057            158,057                 0
         13,120,381 09/24/15 SELL      2462                1.0000          0         13,120,381         13,120,381                 0
         12,000,000 09/24/15 BUY   71141216                1.0000          0         12,000,000         12,000,000                 0
              6,661 09/25/15 BUY        396                1.0000          0              6,661              6,661                 0
            103,565 09/25/15 SELL       662                1.0000          0            103,565            103,565                 0
            136,498 09/25/15 BUY        708                1.0000          0            136,498            136,498                 0
             95,233 09/25/15 BUY       1105                1.0000          0             95,233             95,233                 0
             49,168 09/25/15 BUY       1614                1.0000          0             49,168             49,168                 0
            910,746 09/25/15 SELL      2467                1.0000          0            910,746            910,746                 0
            660,116 09/25/15 SELL  71141220                1.0000          0            660,116            660,116                 0
              1,484 09/28/15 SELL       394                1.0000          0              1,484              1,484                 0
             26,155 09/28/15 SELL       400                1.0000          0             26,155             26,155                 0
              3,435 09/28/15 SELL       412                1.0000          0              3,435              3,435                 0
              1,341 09/28/15 BUY        667                1.0000          0              1,341              1,341                 0
            143,409 09/28/15 SELL       714                1.0000          0            143,409            143,409                 0
             39,874 09/28/15 SELL       745                1.0000          0             39,874             39,874                 0
            280,450 09/28/15 BUY       1009                1.0000          0            280,450            280,450                 0
              3,097 09/28/15 BUY       1141                1.0000          0              3,097              3,097                 0
             41,447 09/28/15 SELL      1622                1.0000          0             41,447             41,447                 0
            197,985 09/28/15 BUY       2472                1.0000          0            197,985            197,985                 0
             59,940 09/28/15 SELL  71141223                1.0000          0             59,940             59,940                 0
             51,361 09/29/15 BUY        672                1.0000          0             51,361             51,361                 0
             53,590 09/29/15 BUY        725                1.0000          0             53,590             53,590                 0
             52,709 09/29/15 BUY       1165                1.0000          0             52,709             52,709                 0
            (52,709)09/29/15 RBUY      1211                1.0000          0            (52,709)           (52,709)                0
             52,709 09/29/15 RBBUY     1212                1.0000          0             52,709             52,709                 0
          1,969,284 09/29/15 SELL      1630                1.0000          0          1,969,284          1,969,284                 0
         (1,969,284)09/29/15 RSELL     1653                1.0000          0         (1,969,284)        (1,969,284)                0
          1,969,284 09/29/15 RBSELL    1654                1.0000          0          1,969,284          1,969,284                 0
          4,383,179 09/29/15 SELL      2477                1.0000          0          4,383,179          4,383,179                 0
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         (4,383,179)09/29/15 RSELL     2488                1.0000          0         (4,383,179)        (4,383,179)                0
          4,383,179 09/29/15 RBSELL    2489                1.0000          0          4,383,179          4,383,179                 0
             95,153 09/29/15 SELL     74695                1.0000          0             95,153             95,153                 0
          7,800,718 09/29/15 SELL  71141229                1.0000          0          7,800,718          7,800,718                 0
         (7,800,718)09/29/15 RSELL 71141242                1.0000          0         (7,800,718)        (7,800,718)                0
          7,800,718 09/29/15 RBSELL71141243                1.0000          0          7,800,718          7,800,718                 0
            242,304 09/30/15 SELL       404                1.0000          0            242,304            242,304                 0
              2,112 09/30/15 BUY        413                1.0000          0              2,112              2,112                 0
             22,759 09/30/15 SELL       680                1.0000          0             22,759             22,759                 0
             58,459 09/30/15 BUY        730                1.0000          0             58,459             58,459                 0
             31,005 09/30/15 BUY        752                1.0000          0             31,005             31,005                 0
            406,053 09/30/15 SELL      1038                1.0000          0            406,053            406,053                 0
             37,739 09/30/15 SELL      1177                1.0000          0             37,739             37,739                 0
            (37,739)09/30/15 RSELL     1210                1.0000          0            (37,739)           (37,739)                0
             37,739 09/30/15 RBSELL    1213                1.0000          0             37,739             37,739                 0
            121,560 09/30/15 SELL      1634                1.0000          0            121,560            121,560                 0
           (121,560)09/30/15 RSELL     1652                1.0000          0           (121,560)          (121,560)                0
            121,560 09/30/15 RBSELL    1655                1.0000          0            121,560            121,560                 0
          2,423,867 09/30/15 BUY       2485                1.0000          0          2,423,867          2,423,867                 0
         (2,423,867)09/30/15 RBUY      2487                1.0000          0         (2,423,867)        (2,423,867)                0
          2,423,867 09/30/15 RBBUY     2490                1.0000          0          2,423,867          2,423,867                 0
             55,724 09/30/15 SELL     18889                1.0000          0             55,724             55,724                 0
          3,753,105 09/30/15 SELL  71141240                1.0000          0          3,753,105          3,753,105                 0
         (3,753,105)09/30/15 RSELL 71141241                1.0000          0         (3,753,105)        (3,753,105)                0
          3,753,105 09/30/15 RBSELL71141244                1.0000          0          3,753,105          3,753,105                 0
                 26 10/01/15 BUY        284                1.0000          0                 26                 26                 0
                 11 10/01/15 BUY        402                1.0000          0                 11                 11                 0
                113 10/01/15 BUY        407                1.0000          0                113                113                 0
                 42 10/01/15 BUY        424                1.0000          0                 42                 42                 0
                 72 10/01/15 BUY        686                1.0000          0                 72                 72                 0
            112,048 10/01/15 SELL       750                1.0000          0            112,048            112,048                 0
             65,083 10/01/15 SELL       756                1.0000          0             65,083             65,083                 0
                206 10/01/15 BUY       1017                1.0000          0                206                206                 0
                 35 10/01/15 BUY       1040                1.0000          0                 35                 35                 0
             59,230 10/01/15 BUY       1126                1.0000          0             59,230             59,230                 0
              1,345 10/01/15 BUY       1228                1.0000          0              1,345              1,345                 0
                  2 10/01/15 BUY       1547                1.0000          0                  2                  2                 0
            146,614 10/01/15 SELL      1673                1.0000          0            146,614            146,614                 0
         26,157,459 10/01/15 BUY       2498                1.0000          0         26,157,459         26,157,459                 0
                  3 10/01/15 BUY       3870                1.0000          0                  3                  3                 0
                 16 10/01/15 BUY      14381                1.0000          0                 16                 16                 0
                  5 10/01/15 BUY      18891                1.0000          0                  5                  5                 0
             58,553 10/01/15 SELL     74715                1.0000          0             58,553             58,553                 0
            347,057 10/01/15 SELL  71141246                1.0000          0            347,057            347,057                 0
             32,191 10/02/15 BUY        406                1.0000          0             32,191             32,191                 0
            500,606 10/02/15 SELL       409                1.0000          0            500,606            500,606                 0
              1,325 10/02/15 BUY        429                1.0000          0              1,325              1,325                 0
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                117 10/02/15 SELL       573                1.0000          0                117                117                 0
             13,021 10/02/15 BUY        693                1.0000          0             13,021             13,021                 0
            668,867 10/02/15 BUY        754                1.0000          0            668,867            668,867                 0
              7,578 10/02/15 BUY        759                1.0000          0              7,578              7,578                 0
             73,145 10/02/15 SELL      1256                1.0000          0             73,145             73,145                 0
             10,724 10/02/15 BUY       1685                1.0000          0             10,724             10,724                 0
          1,513,544 10/02/15 BUY       2505                1.0000          0          1,513,544          1,513,544                 0
                  1 10/02/15 BUY       4771                1.0000          0                  1                  1                 0
              1,928 10/02/15 SELL  71141248                1.0000          0              1,928              1,928                 0
             26,246 10/05/15 SELL       408                1.0000          0             26,246             26,246                 0
            179,431 10/05/15 BUY        411                1.0000          0            179,431            179,431                 0
              3,853 10/05/15 SELL       699                1.0000          0              3,853              3,853                 0
            358,265 10/05/15 BUY        763                1.0000          0            358,265            358,265                 0
              8,693 10/05/15 BUY        767                1.0000          0              8,693              8,693                 0
              2,783 10/05/15 SELL      1271                1.0000          0              2,783              2,783                 0
          2,840,162 10/05/15 SELL      1692                1.0000          0          2,840,162          2,840,162                 0
          6,500,567 10/05/15 BUY       2511                1.0000          0          6,500,567          6,500,567                 0
             45,294 10/05/15 SELL  71141259                1.0000          0             45,294             45,294                 0
             26,277 10/06/15 BUY        413                1.0000          0             26,277             26,277                 0
             57,940 10/06/15 BUY        457                1.0000          0             57,940             57,940                 0
              1,940 10/06/15 SELL       707                1.0000          0              1,940              1,940                 0
          1,027,132 10/06/15 SELL       770                1.0000          0          1,027,132          1,027,132                 0
              8,185 10/06/15 BUY        770                1.0000          0              8,185              8,185                 0
             43,468 10/06/15 BUY       1281                1.0000          0             43,468             43,468                 0
            767,360 10/06/15 BUY       1740                1.0000          0            767,360            767,360                 0
          4,959,889 10/06/15 BUY       2519                1.0000          0          4,959,889          4,959,889                 0
             60,045 10/07/15 BUY        414                1.0000          0             60,045             60,045                 0
             10,397 10/07/15 BUY        415                1.0000          0             10,397             10,397                 0
            160,646 10/07/15 BUY        472                1.0000          0            160,646            160,646                 0
             32,460 10/07/15 BUY        775                1.0000          0             32,460             32,460                 0
            662,000 10/07/15 BUY        778                1.0000          0            662,000            662,000                 0
             49,215 10/07/15 SELL      1022                1.0000          0             49,215             49,215                 0
          6,404,256 10/07/15 BUY       1127                1.0000          0          6,404,256          6,404,256                 0
             59,642 10/07/15 BUY       1293                1.0000          0             59,642             59,642                 0
            974,834 10/07/15 BUY       1752                1.0000          0            974,834            974,834                 0
            591,211 10/07/15 BUY       2524                1.0000          0            591,211            591,211                 0
             53,294 10/07/15 BUY       3872                1.0000          0             53,294             53,294                 0
             28,355 10/08/15 BUY        415                1.0000          0             28,355             28,355                 0
              7,686 10/08/15 SELL       421                1.0000          0              7,686              7,686                 0
            141,902 10/08/15 SELL       483                1.0000          0            141,902            141,902                 0
             27,066 10/08/15 SELL       777                1.0000          0             27,066             27,066                 0
            231,867 10/08/15 SELL       786                1.0000          0            231,867            231,867                 0
             79,948 10/08/15 SELL      1023                1.0000          0             79,948             79,948                 0
              2,115 10/08/15 SELL      1310                1.0000          0              2,115              2,115                 0
            783,168 10/08/15 BUY       1762                1.0000          0            783,168            783,168                 0
          3,114,454 10/08/15 BUY       2529                1.0000          0          3,114,454          3,114,454                 0
             26,834 10/08/15 BUY   71141266                1.0000          0             26,834             26,834                 0
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             20,809 10/09/15 BUY        293                1.0000          0             20,809             20,809                 0
                165 10/09/15 BUY        486                1.0000          0                165                165                 0
                796 10/09/15 SELL       783                1.0000          0                796                796                 0
            163,487 10/09/15 SELL       792                1.0000          0            163,487            163,487                 0
             30,913 10/09/15 SELL      1024                1.0000          0             30,913             30,913                 0
          2,100,906 10/09/15 BUY       1128                1.0000          0          2,100,906          2,100,906                 0
             24,673 10/09/15 BUY       1321                1.0000          0             24,673             24,673                 0
          2,081,210 10/09/15 SELL      1768                1.0000          0          2,081,210          2,081,210                 0
          3,181,664 10/09/15 BUY       2535                1.0000          0          3,181,664          3,181,664                 0
            122,212 10/09/15 SELL     74789                1.0000          0            122,212            122,212                 0
             15,874 10/13/15 BUY        295                1.0000          0             15,874             15,874                 0
                 48 10/13/15 BUY        425                1.0000          0                 48                 48                 0
             55,992 10/13/15 BUY        717                1.0000          0             55,992             55,992                 0
             80,299 10/13/15 BUY        793                1.0000          0             80,299             80,299                 0
             94,549 10/13/15 SELL       809                1.0000          0             94,549             94,549                 0
             52,611 10/13/15 SELL      1027                1.0000          0             52,611             52,611                 0
          5,187,954 10/13/15 BUY       1129                1.0000          0          5,187,954          5,187,954                 0
            257,238 10/13/15 SELL      1357                1.0000          0            257,238            257,238                 0
            276,755 10/13/15 BUY       1801                1.0000          0            276,755            276,755                 0
         41,206,919 10/13/15 SELL      2540                1.0000          0         41,206,919         41,206,919                 0
            154,098 10/13/15 SELL     74802                1.0000          0            154,098            154,098                 0
             18,564 10/13/15 SELL  71141272                1.0000          0             18,564             18,564                 0
              8,400 10/14/15 SELL       432                1.0000          0              8,400              8,400                 0
             47,690 10/14/15 SELL       723                1.0000          0             47,690             47,690                 0
            179,505 10/14/15 BUY        805                1.0000          0            179,505            179,505                 0
             15,303 10/14/15 BUY        816                1.0000          0             15,303             15,303                 0
            250,026 10/14/15 SELL      1044                1.0000          0            250,026            250,026                 0
              8,795 10/14/15 SELL      1374                1.0000          0              8,795              8,795                 0
             35,925 10/14/15 BUY       1809                1.0000          0             35,925             35,925                 0
          3,910,099 10/14/15 SELL      2546                1.0000          0          3,910,099          3,910,099                 0
              4,712 10/14/15 BUY      74807                1.0000          0              4,712              4,712                 0
            204,606 10/14/15 SELL  71141276                1.0000          0            204,606            204,606                 0
            130,665 10/15/15 BUY        437                1.0000          0            130,665            130,665                 0
                350 10/15/15 BUY        493                1.0000          0                350                350                 0
             61,253 10/15/15 SELL       728                1.0000          0             61,253             61,253                 0
          1,084,794 10/15/15 BUY        814                1.0000          0          1,084,794          1,084,794                 0
            315,300 10/15/15 BUY        823                1.0000          0            315,300            315,300                 0
                 29 10/15/15 SELL      1073                1.0000          0                 29                 29                 0
          3,072,996 10/15/15 SELL      1133                1.0000          0          3,072,996          3,072,996                 0
            121,424 10/15/15 BUY       1416                1.0000          0            121,424            121,424                 0
            437,715 10/15/15 BUY       1830                1.0000          0            437,715            437,715                 0
          9,788,143 10/15/15 BUY       2555                1.0000          0          9,788,143          9,788,143                 0
             53,297 10/15/15 SELL      3875                1.0000          0             53,297             53,297                 0
            480,353 10/15/15 BUY   71141284                1.0000          0            480,353            480,353                 0
            116,403 10/16/15 SELL       442                1.0000          0            116,403            116,403                 0
             54,905 10/16/15 SELL       735                1.0000          0             54,905             54,905                 0
            119,635 10/16/15 BUY        820                1.0000          0            119,635            119,635                 0
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            242,622 10/16/15 BUY        827                1.0000          0            242,622            242,622                 0
             95,338 10/16/15 BUY       1444                1.0000          0             95,338             95,338                 0
          4,658,109 10/16/15 BUY       2561                1.0000          0          4,658,109          4,658,109                 0
              9,610 10/16/15 SELL  71141286                1.0000          0              9,610              9,610                 0
             17,969 10/19/15 SELL       460                1.0000          0             17,969             17,969                 0
            846,352 10/19/15 BUY        828                1.0000          0            846,352            846,352                 0
            188,897 10/19/15 BUY        836                1.0000          0            188,897            188,897                 0
          6,283,805 10/19/15 SELL      1137                1.0000          0          6,283,805          6,283,805                 0
             92,387 10/19/15 BUY       1460                1.0000          0             92,387             92,387                 0
            786,228 10/19/15 BUY       1845                1.0000          0            786,228            786,228                 0
          8,269,669 10/19/15 BUY       2566                1.0000          0          8,269,669          8,269,669                 0
             52,596 10/19/15 SELL  71141288                1.0000          0             52,596             52,596                 0
             17,972 10/20/15 BUY        747                1.0000          0             17,972             17,972                 0
             81,816 10/20/15 BUY        835                1.0000          0             81,816             81,816                 0
            118,320 10/20/15 SELL       840                1.0000          0            118,320            118,320                 0
          2,168,389 10/20/15 BUY       1138                1.0000          0          2,168,389          2,168,389                 0
             87,149 10/20/15 BUY       1481                1.0000          0             87,149             87,149                 0
            448,870 10/20/15 SELL      1856                1.0000          0            448,870            448,870                 0
            124,494 10/20/15 SELL      2571                1.0000          0            124,494            124,494                 0
             92,546 10/21/15 SELL       751                1.0000          0             92,546             92,546                 0
            123,668 10/21/15 SELL       841                1.0000          0            123,668            123,668                 0
             36,285 10/21/15 SELL       842                1.0000          0             36,285             36,285                 0
          3,000,000 10/21/15 SELL      1140                1.0000          0          3,000,000          3,000,000                 0
              8,542 10/21/15 SELL      1506                1.0000          0              8,542              8,542                 0
            318,453 10/21/15 BUY       1866                1.0000          0            318,453            318,453                 0
          1,524,592 10/21/15 BUY       2577                1.0000          0          1,524,592          1,524,592                 0
              2,850 10/22/15 BUY        417                1.0000          0              2,850              2,850                 0
             25,949 10/22/15 SELL       755                1.0000          0             25,949             25,949                 0
             38,507 10/22/15 SELL       848                1.0000          0             38,507             38,507                 0
            548,439 10/22/15 SELL       853                1.0000          0            548,439            548,439                 0
             58,728 10/22/15 BUY       1526                1.0000          0             58,728             58,728                 0
            449,439 10/22/15 BUY       2584                1.0000          0            449,439            449,439                 0
              3,875 10/22/15 SELL  71141294                1.0000          0              3,875              3,875                 0
                844 10/23/15 BUY        477                1.0000          0                844                844                 0
              1,666 10/23/15 BUY        497                1.0000          0              1,666              1,666                 0
             68,945 10/23/15 SELL       759                1.0000          0             68,945             68,945                 0
                  0 10/23/15 BUY        851                1.0000          0                  0                  0                 0
            124,972 10/23/15 SELL       861                1.0000          0            124,972            124,972                 0
             31,110 10/23/15 BUY       1079                1.0000          0             31,110             31,110                 0
             77,653 10/23/15 BUY       1549                1.0000          0             77,653             77,653                 0
            101,380 10/23/15 SELL      1881                1.0000          0            101,380            101,380                 0
          5,382,677 10/23/15 BUY       2591                1.0000          0          5,382,677          5,382,677                 0
              9,464 10/26/15 BUY        309                1.0000          0              9,464              9,464                 0
                 31 10/26/15 SELL       480                1.0000          0                 31                 31                 0
             70,524 10/26/15 SELL       512                1.0000          0             70,524             70,524                 0
            124,420 10/26/15 SELL       863                1.0000          0            124,420            124,420                 0
            335,303 10/26/15 SELL       867                1.0000          0            335,303            335,303                 0
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                  0 10/26/15 BUY       1144                1.0000          0                  0                  0                 0
             45,467 10/26/15 BUY       1569                1.0000          0             45,467             45,467                 0
          1,027,906 10/26/15 SELL      1888                1.0000          0          1,027,906          1,027,906                 0
         10,261,273 10/26/15 SELL      2597                1.0000          0         10,261,273         10,261,273                 0
                  0 10/26/15 SELL     15073                1.0000          0                  0                  0                 0
         12,454,888 10/26/15 BUY   71141297                1.0000          0         12,454,888         12,454,888                 0
             13,283 10/27/15 SELL       317                1.0000          0             13,283             13,283                 0
             28,594 10/27/15 BUY        488                1.0000          0             28,594             28,594                 0
             76,218 10/27/15 SELL       523                1.0000          0             76,218             76,218                 0
            601,813 10/27/15 SELL       867                1.0000          0            601,813            601,813                 0
            150,287 10/27/15 BUY        873                1.0000          0            150,287            150,287                 0
            126,548 10/27/15 BUY       1588                1.0000          0            126,548            126,548                 0
            329,560 10/27/15 BUY       1891                1.0000          0            329,560            329,560                 0
             22,899 10/27/15 BUY       2602                1.0000          0             22,899             22,899                 0
                  0 10/27/15 SELL     15107                1.0000          0                  0                  0                 0
            542,001 10/27/15 SELL  71141302                1.0000          0            542,001            542,001                 0
            255,316 10/28/15 SELL       327                1.0000          0            255,316            255,316                 0
             20,862 10/28/15 SELL       497                1.0000          0             20,862             20,862                 0
              5,735 10/28/15 SELL       537                1.0000          0              5,735              5,735                 0
             64,909 10/28/15 BUY        871                1.0000          0             64,909             64,909                 0
            293,170 10/28/15 BUY        875                1.0000          0            293,170            293,170                 0
             30,913 10/28/15 BUY       1080                1.0000          0             30,913             30,913                 0
            312,731 10/28/15 BUY       1141                1.0000          0            312,731            312,731                 0
             39,489 10/28/15 SELL      1606                1.0000          0             39,489             39,489                 0
             73,650 10/28/15 SELL      1912                1.0000          0             73,650             73,650                 0
              1,853 10/28/15 BUY   71141312                1.0000          0              1,853              1,853                 0
         10,000,000 10/29/15 BUY         15                1.0000          0         10,000,000         10,000,000                 0
            206,088 10/29/15 BUY        336                1.0000          0            206,088            206,088                 0
             21,779 10/29/15 BUY        505                1.0000          0             21,779             21,779                 0
            180,403 10/29/15 BUY        548                1.0000          0            180,403            180,403                 0
             30,145 10/29/15 SELL       873                1.0000          0             30,145             30,145                 0
             89,728 10/29/15 BUY        881                1.0000          0             89,728             89,728                 0
          1,938,417 10/29/15 BUY       1142                1.0000          0          1,938,417          1,938,417                 0
                  0 10/29/15 SELL      1154                1.0000          0                  0                  0                 0
            100,207 10/29/15 SELL      1616                1.0000          0            100,207            100,207                 0
             82,974 10/29/15 SELL      1928                1.0000          0             82,974             82,974                 0
          8,091,356 10/29/15 SELL      2612                1.0000          0          8,091,356          8,091,356                 0
          6,959,170 10/29/15 SELL  71141315                1.0000          0          6,959,170          6,959,170                 0
         10,000,000 10/30/15 SELL        16                1.0000          0         10,000,000         10,000,000                 0
             76,791 10/30/15 SELL       343                1.0000          0             76,791             76,791                 0
              7,096 10/30/15 BUY        420                1.0000          0              7,096              7,096                 0
             62,181 10/30/15 BUY        508                1.0000          0             62,181             62,181                 0
            171,429 10/30/15 BUY        566                1.0000          0            171,429            171,429                 0
             44,164 10/30/15 SELL       877                1.0000          0             44,164             44,164                 0
             17,697 10/30/15 BUY        885                1.0000          0             17,697             17,697                 0
          1,250,000 10/30/15 SELL      1143                1.0000          0          1,250,000          1,250,000                 0
             56,341 10/30/15 SELL      1626                1.0000          0             56,341             56,341                 0
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            257,294 10/30/15 BUY       1945                1.0000          0            257,294            257,294                 0
          2,418,971 10/30/15 SELL      2620                1.0000          0          2,418,971          2,418,971                 0
                 83 10/30/15 SELL     74831                1.0000          0                 83                 83                 0
          3,782,246 10/30/15 SELL  71141318                1.0000          0          3,782,246          3,782,246                 0
                 33 11/02/15 BUY         18                1.0000          0                 33                 33                 0
                 24 11/02/15 BUY        347                1.0000          0                 24                 24                 0
                 76 11/02/15 BUY        422                1.0000          0                 76                 76                 0
                  6 11/02/15 BUY        510                1.0000          0                  6                  6                 0
             77,313 11/02/15 SELL       573                1.0000          0             77,313             77,313                 0
                 69 11/02/15 BUY        771                1.0000          0                 69                 69                 0
            181,384 11/02/15 BUY        883                1.0000          0            181,384            181,384                 0
             20,130 11/02/15 SELL       894                1.0000          0             20,130             20,130                 0
                153 11/02/15 BUY       1092                1.0000          0                153                153                 0
                628 11/02/15 BUY       1145                1.0000          0                628                628                 0
                  2 11/02/15 BUY       1549                1.0000          0                  2                  2                 0
             40,940 11/02/15 SELL      1633                1.0000          0             40,940             40,940                 0
            214,698 11/02/15 BUY       1949                1.0000          0            214,698            214,698                 0
          6,982,520 11/02/15 SELL      2628                1.0000          0          6,982,520          6,982,520                 0
                  1 11/02/15 BUY       3878                1.0000          0                  1                  1                 0
                 29 11/02/15 BUY      74841                1.0000          0                 29                 29                 0
            399,001 11/02/15 SELL  71141332                1.0000          0            399,001            399,001                 0
                  0 11/03/15 SELL       515                1.0000          0                  0                  0                 0
             66,651 11/03/15 BUY        582                1.0000          0             66,651             66,651                 0
                  0 11/03/15 SELL       852                1.0000          0                  0                  0                 0
             44,332 11/03/15 BUY        896                1.0000          0             44,332             44,332                 0
             47,949 11/03/15 SELL      1640                1.0000          0             47,949             47,949                 0
             34,825 11/03/15 SELL      1954                1.0000          0             34,825             34,825                 0
          2,639,026 11/03/15 BUY       2634                1.0000          0          2,639,026          2,639,026                 0
                  1 11/03/15 SELL      3879                1.0000          0                  1                  1                 0
             25,130 11/03/15 SELL  71141335                1.0000          0             25,130             25,130                 0
                 42 11/04/15 SELL        20                1.0000          0                 42                 42                 0
              3,993 11/04/15 BUY        424                1.0000          0              3,993              3,993                 0
             15,205 11/04/15 SELL       590                1.0000          0             15,205             15,205                 0
             40,007 11/04/15 BUY        891                1.0000          0             40,007             40,007                 0
             28,528 11/04/15 SELL       908                1.0000          0             28,528             28,528                 0
             34,370 11/04/15 BUY       1965                1.0000          0             34,370             34,370                 0
          4,270,388 11/04/15 BUY       2641                1.0000          0          4,270,388          4,270,388                 0
             87,720 11/04/15 SELL     74857                1.0000          0             87,720             87,720                 0
             19,538 11/04/15 SELL  71141338                1.0000          0             19,538             19,538                 0
                 42 11/05/15 BUY         22                1.0000          0                 42                 42                 0
          5,800,000 11/05/15 BUY        473                1.0000          0          5,800,000          5,800,000                 0
              4,871 11/05/15 BUY        529                1.0000          0              4,871              4,871                 0
             13,417 11/05/15 SELL       596                1.0000          0             13,417             13,417                 0
             44,066 11/05/15 BUY        777                1.0000          0             44,066             44,066                 0
             56,317 11/05/15 BUY        900                1.0000          0             56,317             56,317                 0
             18,995 11/05/15 SELL       918                1.0000          0             18,995             18,995                 0
             41,678 11/05/15 SELL      1097                1.0000          0             41,678             41,678                 0
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          3,218,690 11/05/15 BUY       1148                1.0000          0          3,218,690          3,218,690                 0
             46,375 11/05/15 BUY       1973                1.0000          0             46,375             46,375                 0
          1,262,083 11/05/15 SELL      2648                1.0000          0          1,262,083          1,262,083                 0
             10,123 11/05/15 BUY   71141344                1.0000          0             10,123             10,123                 0
            329,814 11/06/15 BUY        155                1.0000          0            329,814            329,814                 0
              1,954 11/06/15 BUY        536                1.0000          0              1,954              1,954                 0
              5,487 11/06/15 SELL       602                1.0000          0              5,487              5,487                 0
            178,047 11/06/15 BUY        905                1.0000          0            178,047            178,047                 0
            308,771 11/06/15 BUY        923                1.0000          0            308,771            308,771                 0
             23,602 11/06/15 SELL      1100                1.0000          0             23,602             23,602                 0
            229,947 11/06/15 SELL      1989                1.0000          0            229,947            229,947                 0
            315,015 11/06/15 SELL      2655                1.0000          0            315,015            315,015                 0
              6,343 11/06/15 SELL  71141347                1.0000          0              6,343              6,343                 0
            329,814 11/09/15 SELL       156                1.0000          0            329,814            329,814                 0
          5,800,000 11/09/15 SELL       475                1.0000          0          5,800,000          5,800,000                 0
            160,887 11/09/15 BUY        541                1.0000          0            160,887            160,887                 0
              8,558 11/09/15 SELL       605                1.0000          0              8,558              8,558                 0
            496,817 11/09/15 BUY        927                1.0000          0            496,817            496,817                 0
             23,462 11/09/15 BUY       1101                1.0000          0             23,462             23,462                 0
            179,359 11/09/15 BUY       1997                1.0000          0            179,359            179,359                 0
          4,305,846 11/09/15 BUY       2661                1.0000          0          4,305,846          4,305,846                 0
             11,786 11/09/15 BUY   71141349                1.0000          0             11,786             11,786                 0
            134,702 11/10/15 SELL       550                1.0000          0            134,702            134,702                 0
            199,592 11/10/15 BUY        912                1.0000          0            199,592            199,592                 0
              2,079 11/10/15 BUY        929                1.0000          0              2,079              2,079                 0
            236,782 11/10/15 BUY       1695                1.0000          0            236,782            236,782                 0
             31,206 11/10/15 BUY       2015                1.0000          0             31,206             31,206                 0
          1,500,448 11/10/15 SELL      2666                1.0000          0          1,500,448          1,500,448                 0
            113,927 11/12/15 SELL       568                1.0000          0            113,927            113,927                 0
            108,463 11/12/15 BUY        789                1.0000          0            108,463            108,463                 0
            150,581 11/12/15 BUY        919                1.0000          0            150,581            150,581                 0
             58,502 11/12/15 SELL       945                1.0000          0             58,502             58,502                 0
              1,883 11/12/15 BUY       1042                1.0000          0              1,883              1,883                 0
          1,760,000 11/12/15 SELL      1156                1.0000          0          1,760,000          1,760,000                 0
                  0 11/12/15 BUY       1191                1.0000          0                  0                  0                 0
            260,587 11/12/15 BUY       1756                1.0000          0            260,587            260,587                 0
          1,052,833 11/12/15 BUY       2045                1.0000          0          1,052,833          1,052,833                 0
              2,610 11/12/15 SELL      2675                1.0000          0              2,610              2,610                 0
            595,895 11/12/15 SELL  71141358                1.0000          0            595,895            595,895                 0
             65,821 11/13/15 BUY        373                1.0000          0             65,821             65,821                 0
             36,029 11/13/15 BUY        573                1.0000          0             36,029             36,029                 0
             26,038 11/13/15 SELL       795                1.0000          0             26,038             26,038                 0
             14,702 11/13/15 SELL       921                1.0000          0             14,702             14,702                 0
             69,584 11/13/15 BUY        961                1.0000          0             69,584             69,584                 0
              8,160 11/13/15 BUY       1428                1.0000          0              8,160              8,160                 0
             10,600 11/13/15 BUY       1796                1.0000          0             10,600             10,600                 0
          1,328,135 11/13/15 SELL      2064                1.0000          0          1,328,135          1,328,135                 0
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          3,458,030 11/13/15 SELL      2681                1.0000          0          3,458,030          3,458,030                 0
            418,801 11/13/15 BUY       8705                1.0000          0            418,801            418,801                 0
            752,204 11/13/15 BUY      15557                1.0000          0            752,204            752,204                 0
             51,921 11/13/15 SELL  71141360                1.0000          0             51,921             51,921                 0
            237,495 11/16/15 BUY        476                1.0000          0            237,495            237,495                 0
             34,410 11/16/15 SELL       577                1.0000          0             34,410             34,410                 0
                342 11/16/15 SELL       608                1.0000          0                342                342                 0
             71,921 11/16/15 SELL       804                1.0000          0             71,921             71,921                 0
                  0 11/16/15 BUY        858                1.0000          0                  0                  0                 0
             11,400 11/16/15 SELL       926                1.0000          0             11,400             11,400                 0
             31,111 11/16/15 SELL       963                1.0000          0             31,111             31,111                 0
              8,485 11/16/15 BUY       1105                1.0000          0              8,485              8,485                 0
            158,520 11/16/15 BUY       1163                1.0000          0            158,520            158,520                 0
                  0 11/16/15 SELL      1199                1.0000          0                  0                  0                 0
            113,101 11/16/15 SELL      1825                1.0000          0            113,101            113,101                 0
            693,698 11/16/15 BUY       2072                1.0000          0            693,698            693,698                 0
            444,375 11/16/15 BUY       2686                1.0000          0            444,375            444,375                 0
             61,864 11/16/15 SELL  71141362                1.0000          0             61,864             61,864                 0
            237,495 11/17/15 SELL       478                1.0000          0            237,495            237,495                 0
             62,375 11/17/15 SELL       809                1.0000          0             62,375             62,375                 0
                847 11/17/15 SELL       929                1.0000          0                847                847                 0
            292,424 11/17/15 BUY        976                1.0000          0            292,424            292,424                 0
          4,000,000 11/17/15 SELL      1170                1.0000          0          4,000,000          4,000,000                 0
             74,732 11/17/15 SELL      1852                1.0000          0             74,732             74,732                 0
             73,134 11/17/15 SELL      2078                1.0000          0             73,134             73,134                 0
          4,496,789 11/17/15 BUY       2695                1.0000          0          4,496,789          4,496,789                 0
            418,801 11/17/15 SELL      8730                1.0000          0            418,801            418,801                 0
              8,896 11/17/15 BUY   71141378                1.0000          0              8,896              8,896                 0
             28,846 11/18/15 BUY        580                1.0000          0             28,846             28,846                 0
              1,121 11/18/15 BUY        613                1.0000          0              1,121              1,121                 0
             96,889 11/18/15 BUY        815                1.0000          0             96,889             96,889                 0
            213,561 11/18/15 BUY        930                1.0000          0            213,561            213,561                 0
            275,776 11/18/15 SELL       981                1.0000          0            275,776            275,776                 0
             20,998 11/18/15 SELL      1874                1.0000          0             20,998             20,998                 0
            385,323 11/18/15 SELL      2092                1.0000          0            385,323            385,323                 0
          1,268,008 11/18/15 BUY       2700                1.0000          0          1,268,008          1,268,008                 0
             11,463 11/18/15 SELL  71141380                1.0000          0             11,463             11,463                 0
              7,096 11/19/15 SELL       584                1.0000          0              7,096              7,096                 0
             22,360 11/19/15 BUY        933                1.0000          0             22,360             22,360                 0
             39,010 11/19/15 SELL      1110                1.0000          0             39,010             39,010                 0
             17,268 11/19/15 BUY       1900                1.0000          0             17,268             17,268                 0
            215,305 11/19/15 BUY       2109                1.0000          0            215,305            215,305                 0
          3,192,369 11/19/15 BUY       2705                1.0000          0          3,192,369          3,192,369                 0
              1,301 11/19/15 SELL  71141382                1.0000          0              1,301              1,301                 0
             26,352 11/20/15 SELL       587                1.0000          0             26,352             26,352                 0
             28,934 11/20/15 SELL       826                1.0000          0             28,934             28,934                 0
             10,514 11/20/15 SELL       944                1.0000          0             10,514             10,514                 0
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              2,220 11/20/15 SELL      1004                1.0000          0              2,220              2,220                 0
             39,010 11/20/15 BUY       1111                1.0000          0             39,010             39,010                 0
             28,456 11/20/15 SELL      1933                1.0000          0             28,456             28,456                 0
            189,566 11/20/15 BUY       2117                1.0000          0            189,566            189,566                 0
          1,497,224 11/20/15 BUY       2710                1.0000          0          1,497,224          1,497,224                 0
            752,292 11/20/15 SELL     15767                1.0000          0            752,292            752,292                 0
                 22 11/20/15 BUY      74917                1.0000          0                 22                 22                 0
                387 11/20/15 BUY   71141383                1.0000          0                387                387                 0
              4,210 11/23/15 BUY        426                1.0000          0              4,210              4,210                 0
            293,928 11/23/15 BUY        830                1.0000          0            293,928            293,928                 0
             98,788 11/23/15 BUY        948                1.0000          0             98,788             98,788                 0
            116,449 11/23/15 SELL      1010                1.0000          0            116,449            116,449                 0
              5,396 11/23/15 BUY       1966                1.0000          0              5,396              5,396                 0
            424,574 11/23/15 BUY       2121                1.0000          0            424,574            424,574                 0
            170,237 11/23/15 BUY       2718                1.0000          0            170,237            170,237                 0
          1,001,187 11/23/15 BUY      74920                1.0000          0          1,001,187          1,001,187                 0
          7,468,381 11/23/15 BUY   71141388                1.0000          0          7,468,381          7,468,381                 0
              3,422 11/24/15 BUY        428                1.0000          0              3,422              3,422                 0
             (3,422)11/24/15 RBUY       431                1.0000          0             (3,422)            (3,422)                0
              3,422 11/24/15 RBBUY      432                1.0000          0              3,422              3,422                 0
             65,548 11/24/15 SELL       854                1.0000          0             65,548             65,548                 0
             17,962 11/24/15 SELL       953                1.0000          0             17,962             17,962                 0
            (17,962)11/24/15 RSELL      985                1.0000          0            (17,962)           (17,962)                0
             17,962 11/24/15 RBSELL     986                1.0000          0             17,962             17,962                 0
            139,987 11/24/15 BUY       1011                1.0000          0            139,987            139,987                 0
              4,185 11/24/15 SELL      1992                1.0000          0              4,185              4,185                 0
             (4,185)11/24/15 RSELL     2061                1.0000          0             (4,185)            (4,185)                0
              4,185 11/24/15 RBSELL    2062                1.0000          0              4,185              4,185                 0
            278,811 11/24/15 SELL      2125                1.0000          0            278,811            278,811                 0
          5,378,153 11/24/15 SELL      2724                1.0000          0          5,378,153          5,378,153                 0
         (5,378,153)11/24/15 RSELL     2732                1.0000          0         (5,378,153)        (5,378,153)                0
          5,378,153 11/24/15 RBSELL    2733                1.0000          0          5,378,153          5,378,153                 0
          4,946,731 11/24/15 BUY   71141391                1.0000          0          4,946,731          4,946,731                 0
              4,011 11/25/15 BUY        430                1.0000          0              4,011              4,011                 0
             47,593 11/25/15 BUY        861                1.0000          0             47,593             47,593                 0
             93,780 11/25/15 BUY        972                1.0000          0             93,780             93,780                 0
            (93,780)11/25/15 RBUY       984                1.0000          0            (93,780)           (93,780)                0
             93,780 11/25/15 RBBUY      987                1.0000          0             93,780             93,780                 0
             38,986 11/25/15 SELL      1012                1.0000          0             38,986             38,986                 0
             29,541 11/25/15 SELL      2027                1.0000          0             29,541             29,541                 0
            (29,541)11/25/15 RSELL     2060                1.0000          0            (29,541)           (29,541)                0
             29,541 11/25/15 RBSELL    2063                1.0000          0             29,541             29,541                 0
          1,206,061 11/25/15 SELL      2131                1.0000          0          1,206,061          1,206,061                 0
            391,650 11/25/15 BUY       2730                1.0000          0            391,650            391,650                 0
           (391,650)11/25/15 RBUY      2731                1.0000          0           (391,650)          (391,650)                0
            391,650 11/25/15 RBBUY     2734                1.0000          0            391,650            391,650                 0
            216,665 11/25/15 SELL     74934                1.0000          0            216,665            216,665                 0
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          7,083,601 11/25/15 SELL  71141395                1.0000          0          7,083,601          7,083,601                 0
             86,612 11/27/15 BUY        597                1.0000          0             86,612             86,612                 0
             38,229 11/27/15 BUY        867                1.0000          0             38,229             38,229                 0
             23,278 11/27/15 BUY       1002                1.0000          0             23,278             23,278                 0
             70,590 11/27/15 BUY       1112                1.0000          0             70,590             70,590                 0
                812 11/27/15 BUY       1171                1.0000          0                812                812                 0
            238,150 11/27/15 BUY       2125                1.0000          0            238,150            238,150                 0
            197,550 11/27/15 SELL      2140                1.0000          0            197,550            197,550                 0
          1,230,653 11/27/15 BUY       2739                1.0000          0          1,230,653          1,230,653                 0
             55,521 11/27/15 SELL     74959                1.0000          0             55,521             55,521                 0
             15,073 11/30/15 BUY        435                1.0000          0             15,073             15,073                 0
             49,364 11/30/15 SELL       886                1.0000          0             49,364             49,364                 0
             99,859 11/30/15 SELL      1010                1.0000          0             99,859             99,859                 0
                238 11/30/15 BUY       1020                1.0000          0                238                238                 0
             39,010 11/30/15 SELL      1113                1.0000          0             39,010             39,010                 0
            158,810 11/30/15 SELL      2142                1.0000          0            158,810            158,810                 0
            283,758 11/30/15 BUY       2146                1.0000          0            283,758            283,758                 0
            198,626 11/30/15 SELL      2744                1.0000          0            198,626            198,626                 0
          4,740,394 11/30/15 SELL  71141405                1.0000          0          4,740,394          4,740,394                 0
                  3 12/01/15 BUY        161                1.0000          0                  3                  3                 0
                 20 12/01/15 BUY        375                1.0000          0                 20                 20                 0
                 87 12/01/15 BUY        437                1.0000          0                 87                 87                 0
                 79 12/01/15 BUY        482                1.0000          0                 79                 79                 0
             32,132 12/01/15 BUY        606                1.0000          0             32,132             32,132                 0
              7,754 12/01/15 BUY        621                1.0000          0              7,754              7,754                 0
             43,702 12/01/15 SELL       901                1.0000          0             43,702             43,702                 0
            391,372 12/01/15 SELL      1014                1.0000          0            391,372            391,372                 0
            137,682 12/01/15 SELL      1024                1.0000          0            137,682            137,682                 0
                  0 12/01/15 BUY       1044                1.0000          0                  0                  0                 0
          1,500,181 12/01/15 BUY       1116                1.0000          0          1,500,181          1,500,181                 0
              9,827 12/01/15 BUY       1175                1.0000          0              9,827              9,827                 0
                  1 12/01/15 BUY       1465                1.0000          0                  1                  1                 0
                  3 12/01/15 BUY       1551                1.0000          0                  3                  3                 0
            243,324 12/01/15 BUY       2165                1.0000          0            243,324            243,324                 0
            155,229 12/01/15 BUY       2173                1.0000          0            155,229            155,229                 0
         11,548,129 12/01/15 SELL      2754                1.0000          0         11,548,129         11,548,129                 0
                  6 12/01/15 BUY       8845                1.0000          0                  6                  6                 0
                 17 12/01/15 BUY      16023                1.0000          0                 17                 17                 0
            114,890 12/01/15 SELL     74998                1.0000          0            114,890            114,890                 0
            305,185 12/01/15 SELL  71141409                1.0000          0            305,185            305,185                 0
         21,350,000 12/02/15 BUY        583                1.0000          0         21,350,000         21,350,000                 0
             46,199 12/02/15 BUY        615                1.0000          0             46,199             46,199                 0
                701 12/02/15 BUY        626                1.0000          0                701                701                 0
             63,689 12/02/15 SELL      1018                1.0000          0             63,689             63,689                 0
            166,257 12/02/15 SELL      1029                1.0000          0            166,257            166,257                 0
         19,580,000 12/02/15 BUY       1552                1.0000          0         19,580,000         19,580,000                 0
             39,090 12/02/15 SELL      2192                1.0000          0             39,090             39,090                 0
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          4,252,839 12/02/15 BUY       2763                1.0000          0          4,252,839          4,252,839                 0
                  6 12/02/15 SELL      8875                1.0000          0                  6                  6                 0
            700,482 12/02/15 SELL  71141411                1.0000          0            700,482            700,482                 0
         21,350,000 12/03/15 SELL       585                1.0000          0         21,350,000         21,350,000                 0
             27,578 12/03/15 BUY        621                1.0000          0             27,578             27,578                 0
             96,247 12/03/15 BUY        918                1.0000          0             96,247             96,247                 0
             30,910 12/03/15 SELL      1022                1.0000          0             30,910             30,910                 0
            123,937 12/03/15 SELL      1031                1.0000          0            123,937            123,937                 0
             60,796 12/03/15 SELL      1119                1.0000          0             60,796             60,796                 0
         19,580,000 12/03/15 SELL      1554                1.0000          0         19,580,000         19,580,000                 0
             16,248 12/03/15 SELL      2171                1.0000          0             16,248             16,248                 0
             23,621 12/03/15 BUY       2219                1.0000          0             23,621             23,621                 0
         42,401,993 12/03/15 BUY       2770                1.0000          0         42,401,993         42,401,993                 0
                 17 12/03/15 SELL     16103                1.0000          0                 17                 17                 0
             74,809 12/03/15 SELL     75026                1.0000          0             74,809             74,809                 0
             71,975 12/04/15 SELL       378                1.0000          0             71,975             71,975                 0
              8,425 12/04/15 BUY        440                1.0000          0              8,425              8,425                 0
             10,924 12/04/15 BUY        629                1.0000          0             10,924             10,924                 0
              7,787 12/04/15 BUY       1032                1.0000          0              7,787              7,787                 0
            138,602 12/04/15 BUY       1033                1.0000          0            138,602            138,602                 0
                 62 12/04/15 SELL      1120                1.0000          0                 62                 62                 0
            941,994 12/04/15 BUY       2185                1.0000          0            941,994            941,994                 0
             33,414 12/04/15 SELL      2255                1.0000          0             33,414             33,414                 0
         17,508,660 12/04/15 BUY       2775                1.0000          0         17,508,660         17,508,660                 0
          1,000,000 12/04/15 BUY   71141425                1.0000          0          1,000,000          1,000,000                 0
             10,789 12/07/15 BUY        635                1.0000          0             10,789             10,789                 0
            140,904 12/07/15 SELL       937                1.0000          0            140,904            140,904                 0
              7,964 12/07/15 SELL      1039                1.0000          0              7,964              7,964                 0
              1,196 12/07/15 SELL      1043                1.0000          0              1,196              1,196                 0
              2,000 12/07/15 BUY       1046                1.0000          0              2,000              2,000                 0
                 52 12/07/15 SELL      1121                1.0000          0                 52                 52                 0
             50,948 12/07/15 BUY       2188                1.0000          0             50,948             50,948                 0
             29,050 12/07/15 SELL      2285                1.0000          0             29,050             29,050                 0
          5,402,246 12/07/15 BUY       2783                1.0000          0          5,402,246          5,402,246                 0
                 17 12/07/15 BUY      16188                1.0000          0                 17                 17                 0
             88,400 12/07/15 SELL     75045                1.0000          0             88,400             88,400                 0
            186,461 12/07/15 SELL  71141433                1.0000          0            186,461            186,461                 0
             78,240 12/08/15 SELL       401                1.0000          0             78,240             78,240                 0
             21,034 12/08/15 BUY        640                1.0000          0             21,034             21,034                 0
             15,415 12/08/15 SELL      1043                1.0000          0             15,415             15,415                 0
            147,433 12/08/15 SELL      2193                1.0000          0            147,433            147,433                 0
            179,661 12/08/15 BUY       2303                1.0000          0            179,661            179,661                 0
            398,836 12/08/15 SELL      2790                1.0000          0            398,836            398,836                 0
                261 12/08/15 SELL  71141435                1.0000          0                261                261                 0
            247,723 12/09/15 BUY        421                1.0000          0            247,723            247,723                 0
             21,143 12/09/15 BUY        643                1.0000          0             21,143             21,143                 0
                180 12/09/15 SELL      1046                1.0000          0                180                180                 0
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              2,000 12/09/15 SELL      1048                1.0000          0              2,000              2,000                 0
            257,715 12/09/15 SELL      1059                1.0000          0            257,715            257,715                 0
             47,267 12/09/15 BUY       1133                1.0000          0             47,267             47,267                 0
             76,695 12/09/15 SELL      2340                1.0000          0             76,695             76,695                 0
          4,477,582 12/09/15 SELL      2798                1.0000          0          4,477,582          4,477,582                 0
                544 12/09/15 BUY      75057                1.0000          0                544                544                 0
              4,941 12/10/15 SELL       433                1.0000          0              4,941              4,941                 0
              5,392 12/10/15 BUY        442                1.0000          0              5,392              5,392                 0
             31,049 12/10/15 SELL       644                1.0000          0             31,049             31,049                 0
             23,511 12/10/15 SELL       963                1.0000          0             23,511             23,511                 0
             22,401 12/10/15 BUY       1049                1.0000          0             22,401             22,401                 0
             35,522 12/10/15 SELL      1064                1.0000          0             35,522             35,522                 0
             46,380 12/10/15 SELL      1134                1.0000          0             46,380             46,380                 0
            399,915 12/10/15 BUY       2206                1.0000          0            399,915            399,915                 0
            172,445 12/10/15 SELL      2360                1.0000          0            172,445            172,445                 0
          1,668,578 12/10/15 SELL      2804                1.0000          0          1,668,578          1,668,578                 0
                544 12/10/15 SELL     75061                1.0000          0                544                544                 0
             50,987 12/10/15 BUY   71141446                1.0000          0             50,987             50,987                 0
            127,784 12/11/15 BUY        440                1.0000          0            127,784            127,784                 0
              1,946 12/11/15 BUY        631                1.0000          0              1,946              1,946                 0
                 84 12/11/15 BUY        656                1.0000          0                 84                 84                 0
             94,309 12/11/15 BUY        976                1.0000          0             94,309             94,309                 0
              1,883 12/11/15 SELL      1049                1.0000          0              1,883              1,883                 0
              8,942 12/11/15 SELL      1051                1.0000          0              8,942              8,942                 0
             76,087 12/11/15 SELL      1072                1.0000          0             76,087             76,087                 0
            143,102 12/11/15 SELL      2207                1.0000          0            143,102            143,102                 0
             77,228 12/11/15 SELL      2383                1.0000          0             77,228             77,228                 0
            137,332 12/11/15 BUY       2810                1.0000          0            137,332            137,332                 0
             21,508 12/11/15 SELL  71141452                1.0000          0             21,508             21,508                 0
             16,596 12/14/15 BUY        445                1.0000          0             16,596             16,596                 0
            271,264 12/14/15 SELL       446                1.0000          0            271,264            271,264                 0
             17,656 12/14/15 SELL      1075                1.0000          0             17,656             17,656                 0
             36,180 12/14/15 SELL      1135                1.0000          0             36,180             36,180                 0
              8,160 12/14/15 SELL      1509                1.0000          0              8,160              8,160                 0
            125,000 12/14/15 SELL      2213                1.0000          0            125,000            125,000                 0
            138,038 12/14/15 SELL      2423                1.0000          0            138,038            138,038                 0
          3,566,034 12/14/15 SELL      2818                1.0000          0          3,566,034          3,566,034                 0
            258,123 12/14/15 SELL  71141457                1.0000          0            258,123            258,123                 0
             13,153 12/15/15 BUY        449                1.0000          0             13,153             13,153                 0
              6,772 12/15/15 BUY        669                1.0000          0              6,772              6,772                 0
             15,160 12/15/15 SELL       990                1.0000          0             15,160             15,160                 0
              5,667 12/15/15 BUY       1054                1.0000          0              5,667              5,667                 0
            121,338 12/15/15 BUY       1082                1.0000          0            121,338            121,338                 0
            962,111 12/15/15 BUY       2239                1.0000          0            962,111            962,111                 0
             21,381 12/15/15 BUY       2448                1.0000          0             21,381             21,381                 0
          1,596,061 12/15/15 SELL      2823                1.0000          0          1,596,061          1,596,061                 0
             23,703 12/15/15 SELL  71141458                1.0000          0             23,703             23,703                 0
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             12,168 12/16/15 BUY        452                1.0000          0             12,168             12,168                 0
            179,717 12/16/15 BUY       1088                1.0000          0            179,717            179,717                 0
          1,804,863 12/16/15 SELL      1176                1.0000          0          1,804,863          1,804,863                 0
            826,896 12/16/15 SELL      2250                1.0000          0            826,896            826,896                 0
            180,674 12/16/15 BUY       2496                1.0000          0            180,674            180,674                 0
          2,552,551 12/16/15 BUY       2828                1.0000          0          2,552,551          2,552,551                 0
             59,056 12/16/15 SELL  71141460                1.0000          0             59,056             59,056                 0
                 25 12/17/15 SELL        49                1.0000          0                 25                 25                 0
                 79 12/17/15 SELL       483                1.0000          0                 79                 79                 0
          2,632,890 12/17/15 BUY        587                1.0000          0          2,632,890          2,632,890                 0
             42,524 12/17/15 SELL       679                1.0000          0             42,524             42,524                 0
              8,066 12/17/15 SELL       996                1.0000          0              8,066              8,066                 0
              5,496 12/17/15 BUY       1092                1.0000          0              5,496              5,496                 0
            252,644 12/17/15 SELL      1179                1.0000          0            252,644            252,644                 0
          1,540,000 12/17/15 SELL      1188                1.0000          0          1,540,000          1,540,000                 0
          1,043,658 12/17/15 BUY       1555                1.0000          0          1,043,658          1,043,658                 0
            502,400 12/17/15 SELL      2257                1.0000          0            502,400            502,400                 0
            174,459 12/17/15 SELL      2552                1.0000          0            174,459            174,459                 0
          4,675,293 12/17/15 BUY       2839                1.0000          0          4,675,293          4,675,293                 0
                  5 12/17/15 SELL     18898                1.0000          0                  5                  5                 0
                 49 12/17/15 SELL  70866868                1.0000          0                 49                 49                 0
             56,379 12/17/15 SELL  71141465                1.0000          0             56,379             56,379                 0
              1,019 12/18/15 BUY        454                1.0000          0              1,019              1,019                 0
          2,632,890 12/18/15 SELL       589                1.0000          0          2,632,890          2,632,890                 0
             11,710 12/18/15 BUY        684                1.0000          0             11,710             11,710                 0
             28,599 12/18/15 SELL      1008                1.0000          0             28,599             28,599                 0
              5,096 12/18/15 BUY       1062                1.0000          0              5,096              5,096                 0
            119,581 12/18/15 BUY       1097                1.0000          0            119,581            119,581                 0
          1,185,732 12/18/15 BUY       1182                1.0000          0          1,185,732          1,185,732                 0
          1,069,867 12/18/15 SELL      1558                1.0000          0          1,069,867          1,069,867                 0
            198,513 12/18/15 SELL      2260                1.0000          0            198,513            198,513                 0
            239,340 12/18/15 SELL      2586                1.0000          0            239,340            239,340                 0
            109,256 12/18/15 SELL      2847                1.0000          0            109,256            109,256                 0
             96,547 12/21/15 SELL       689                1.0000          0             96,547             96,547                 0
             29,498 12/21/15 SELL      1021                1.0000          0             29,498             29,498                 0
            648,303 12/21/15 SELL      1066                1.0000          0            648,303            648,303                 0
            102,417 12/21/15 BUY       1103                1.0000          0            102,417            102,417                 0
            174,244 12/21/15 SELL      1200                1.0000          0            174,244            174,244                 0
            798,832 12/21/15 SELL      2263                1.0000          0            798,832            798,832                 0
            151,656 12/21/15 SELL      2612                1.0000          0            151,656            151,656                 0
          3,242,013 12/21/15 SELL      2852                1.0000          0          3,242,013          3,242,013                 0
                518 12/21/15 SELL  71141467                1.0000          0                518                518                 0
             28,566 12/22/15 BUY        457                1.0000          0             28,566             28,566                 0
             28,243 12/22/15 SELL       695                1.0000          0             28,243             28,243                 0
            378,601 12/22/15 BUY       1067                1.0000          0            378,601            378,601                 0
             84,536 12/22/15 SELL      1107                1.0000          0             84,536             84,536                 0
            159,201 12/22/15 SELL      1211                1.0000          0            159,201            159,201                 0
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            511,031 12/22/15 BUY       1301                1.0000          0            511,031            511,031                 0
             43,520 12/22/15 BUY       1533                1.0000          0             43,520             43,520                 0
             84,079 12/22/15 SELL      2686                1.0000          0             84,079             84,079                 0
          1,463,454 12/22/15 SELL      2857                1.0000          0          1,463,454          1,463,454                 0
             70,091 12/22/15 SELL     75088                1.0000          0             70,091             70,091                 0
             24,683 12/22/15 BUY   71141479                1.0000          0             24,683             24,683                 0
              3,220 12/23/15 BUY        459                1.0000          0              3,220              3,220                 0
             27,500 12/23/15 SELL       703                1.0000          0             27,500             27,500                 0
             45,779 12/23/15 SELL      1026                1.0000          0             45,779             45,779                 0
              3,197 12/23/15 BUY       1071                1.0000          0              3,197              3,197                 0
            135,347 12/23/15 SELL      1111                1.0000          0            135,347            135,347                 0
            511,031 12/23/15 SELL      1305                1.0000          0            511,031            511,031                 0
             43,520 12/23/15 SELL      1538                1.0000          0             43,520             43,520                 0
            129,446 12/23/15 SELL      2274                1.0000          0            129,446            129,446                 0
             30,806 12/23/15 BUY       2715                1.0000          0             30,806             30,806                 0
          4,554,180 12/23/15 BUY       2865                1.0000          0          4,554,180          4,554,180                 0
             45,369 12/23/15 BUY      75098                1.0000          0             45,369             45,369                 0
              2,504 12/23/15 SELL  71141486                1.0000          0              2,504              2,504                 0
             19,624 12/24/15 SELL      1029                1.0000          0             19,624             19,624                 0
             91,007 12/24/15 SELL      1124                1.0000          0             91,007             91,007                 0
            139,843 12/24/15 SELL      1214                1.0000          0            139,843            139,843                 0
             20,810 12/24/15 SELL      2277                1.0000          0             20,810             20,810                 0
             66,536 12/24/15 SELL      2793                1.0000          0             66,536             66,536                 0
          8,795,554 12/24/15 SELL      2870                1.0000          0          8,795,554          8,795,554                 0
         12,000,000 12/24/15 BUY   71141487                1.0000          0         12,000,000         12,000,000                 0
              2,361 12/28/15 BUY        461                1.0000          0              2,361              2,361                 0
             40,147 12/28/15 SELL       708                1.0000          0             40,147             40,147                 0
             77,068 12/28/15 BUY       1036                1.0000          0             77,068             77,068                 0
            352,157 12/28/15 BUY       1075                1.0000          0            352,157            352,157                 0
             25,505 12/28/15 SELL      1130                1.0000          0             25,505             25,505                 0
             11,035 12/28/15 SELL      1194                1.0000          0             11,035             11,035                 0
             25,057 12/28/15 BUY       2283                1.0000          0             25,057             25,057                 0
             49,754 12/28/15 BUY       2827                1.0000          0             49,754             49,754                 0
              1,716 12/29/15 BUY       1037                1.0000          0              1,716              1,716                 0
             81,774 12/29/15 BUY       1078                1.0000          0             81,774             81,774                 0
            119,645 12/29/15 SELL      1134                1.0000          0            119,645            119,645                 0
             10,880 12/29/15 BUY       1547                1.0000          0             10,880             10,880                 0
                755 12/29/15 BUY       2286                1.0000          0                755                755                 0
             72,479 12/29/15 SELL      2858                1.0000          0             72,479             72,479                 0
             11,137 12/29/15 SELL  71141489                1.0000          0             11,137             11,137                 0
              1,358 12/30/15 BUY        721                1.0000          0              1,358              1,358                 0
             11,010 12/30/15 BUY       1083                1.0000          0             11,010             11,010                 0
             92,067 12/30/15 SELL      1140                1.0000          0             92,067             92,067                 0
             10,880 12/30/15 SELL      1551                1.0000          0             10,880             10,880                 0
             86,958 12/30/15 SELL      2294                1.0000          0             86,958             86,958                 0
             24,406 12/30/15 SELL      2876                1.0000          0             24,406             24,406                 0
          1,600,018 12/30/15 BUY       2880                1.0000          0          1,600,018          1,600,018                 0
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            211,069 12/30/15 SELL     75114                1.0000          0            211,069            211,069                 0
          7,436,647 12/30/15 SELL  71141492                1.0000          0          7,436,647          7,436,647                 0
              6,897 12/31/15 BUY        465                1.0000          0              6,897              6,897                 0
             59,236 12/31/15 SELL       735                1.0000          0             59,236             59,236                 0
             15,820 12/31/15 BUY       1093                1.0000          0             15,820             15,820                 0
             43,755 12/31/15 SELL      1145                1.0000          0             43,755             43,755                 0
              8,168 12/31/15 BUY       2336                1.0000          0              8,168              8,168                 0
          2,297,157 12/31/15 SELL      2885                1.0000          0          2,297,157          2,297,157                 0
          3,898,725 12/31/15 SELL  71141493                1.0000          0          3,898,725          3,898,725                 0
                 31 01/04/16 BUY        454                1.0000          0                 31                 31                 0
              2,874 01/04/16 BUY        467                1.0000          0              2,874              2,874                 0
                 94 01/04/16 BUY        593                1.0000          0                 94                 94                 0
                101 01/04/16 BUY        639                1.0000          0                101                101                 0
            256,097 01/04/16 BUY        754                1.0000          0            256,097            256,097                 0
                127 01/04/16 BUY       1051                1.0000          0                127                127                 0
                  0 01/04/16 BUY       1065                1.0000          0                  0                  0                 0
             48,445 01/04/16 BUY       1098                1.0000          0             48,445             48,445                 0
             17,225 01/04/16 SELL      1151                1.0000          0             17,225             17,225                 0
                366 01/04/16 BUY       1197                1.0000          0                366                366                 0
             44,625 01/04/16 SELL      1216                1.0000          0             44,625             44,625                 0
                  3 01/04/16 BUY       1322                1.0000          0                  3                  3                 0
                  1 01/04/16 BUY       1559                1.0000          0                  1                  1                 0
                 80 01/04/16 BUY       1565                1.0000          0                 80                 80                 0
            139,078 01/04/16 BUY       2338                1.0000          0            139,078            139,078                 0
                637 01/04/16 SELL      2889                1.0000          0                637                637                 0
            836,396 01/04/16 SELL      2892                1.0000          0            836,396            836,396                 0
                 88 01/04/16 BUY      75131                1.0000          0                 88                 88                 0
            427,190 01/04/16 SELL  71141496                1.0000          0            427,190            427,190                 0
          9,000,000 01/05/16 BUY         58                1.0000          0          9,000,000          9,000,000                 0
             29,373 01/05/16 SELL       768                1.0000          0             29,373             29,373                 0
             57,350 01/05/16 BUY       1107                1.0000          0             57,350             57,350                 0
             29,069 01/05/16 SELL      1153                1.0000          0             29,069             29,069                 0
             17,836 01/05/16 SELL      1225                1.0000          0             17,836             17,836                 0
                  3 01/05/16 SELL      1327                1.0000          0                  3                  3                 0
              7,106 01/05/16 BUY       2341                1.0000          0              7,106              7,106                 0
          4,342,549 01/05/16 SELL      2898                1.0000          0          4,342,549          4,342,549                 0
             23,620 01/05/16 SELL      2899                1.0000          0             23,620             23,620                 0
                 17 01/05/16 SELL     16821                1.0000          0                 17                 17                 0
                572 01/05/16 BUY   71141510                1.0000          0                572                572                 0
          9,000,052 01/06/16 SELL        60                1.0000          0          9,000,052          9,000,052                 0
              4,716 01/06/16 BUY        779                1.0000          0              4,716              4,716                 0
             60,661 01/06/16 SELL      1119                1.0000          0             60,661             60,661                 0
             94,851 01/06/16 SELL      1159                1.0000          0             94,851             94,851                 0
          3,580,000 01/06/16 BUY       1198                1.0000          0          3,580,000          3,580,000                 0
            915,715 01/06/16 BUY       2345                1.0000          0            915,715            915,715                 0
             14,436 01/06/16 SELL      2903                1.0000          0             14,436             14,436                 0
          8,454,583 01/06/16 BUY       2904                1.0000          0          8,454,583          8,454,583                 0
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              4,384 01/07/16 BUY        457                1.0000          0              4,384              4,384                 0
              7,392 01/07/16 BUY        787                1.0000          0              7,392              7,392                 0
            667,385 01/07/16 SELL      1127                1.0000          0            667,385            667,385                 0
             68,083 01/07/16 BUY       1160                1.0000          0             68,083             68,083                 0
            250,864 01/07/16 BUY       2346                1.0000          0            250,864            250,864                 0
             33,524 01/07/16 SELL      2906                1.0000          0             33,524             33,524                 0
          3,251,221 01/07/16 SELL      2909                1.0000          0          3,251,221          3,251,221                 0
                261 01/07/16 SELL  71141512                1.0000          0                261                261                 0
              5,168 01/08/16 SELL       792                1.0000          0              5,168              5,168                 0
             62,755 01/08/16 BUY       1058                1.0000          0             62,755             62,755                 0
             27,106 01/08/16 SELL      1133                1.0000          0             27,106             27,106                 0
             32,134 01/08/16 BUY       1163                1.0000          0             32,134             32,134                 0
          2,104,840 01/08/16 BUY       1201                1.0000          0          2,104,840          2,104,840                 0
            441,406 01/08/16 BUY       1230                1.0000          0            441,406            441,406                 0
            109,650 01/08/16 BUY       2352                1.0000          0            109,650            109,650                 0
             31,899 01/08/16 SELL      2913                1.0000          0             31,899             31,899                 0
          6,768,733 01/08/16 SELL      2914                1.0000          0          6,768,733          6,768,733                 0
            417,100 01/08/16 BUY      75166                1.0000          0            417,100            417,100                 0
             12,386 01/08/16 BUY   71141522                1.0000          0             12,386             12,386                 0
             22,409 01/11/16 SELL       801                1.0000          0             22,409             22,409                 0
             28,819 01/11/16 BUY       1136                1.0000          0             28,819             28,819                 0
            788,167 01/11/16 BUY       1232                1.0000          0            788,167            788,167                 0
              8,987 01/11/16 BUY       2391                1.0000          0              8,987              8,987                 0
         24,576,059 01/11/16 BUY       2922                1.0000          0         24,576,059         24,576,059                 0
                572 01/11/16 SELL  71141524                1.0000          0                572                572                 0
             35,079 01/12/16 SELL       821                1.0000          0             35,079             35,079                 0
            604,153 01/12/16 SELL      1151                1.0000          0            604,153            604,153                 0
             50,787 01/12/16 SELL      1180                1.0000          0             50,787             50,787                 0
          3,001,262 01/12/16 BUY       1202                1.0000          0          3,001,262          3,001,262                 0
            289,807 01/12/16 BUY       1235                1.0000          0            289,807            289,807                 0
            168,672 01/12/16 SELL      2405                1.0000          0            168,672            168,672                 0
            125,597 01/12/16 BUY       2928                1.0000          0            125,597            125,597                 0
             32,045 01/13/16 SELL       827                1.0000          0             32,045             32,045                 0
             53,843 01/13/16 BUY       1160                1.0000          0             53,843             53,843                 0
             78,096 01/13/16 SELL      1190                1.0000          0             78,096             78,096                 0
          6,600,000 01/13/16 SELL      1204                1.0000          0          6,600,000          6,600,000                 0
            140,644 01/13/16 SELL      2413                1.0000          0            140,644            140,644                 0
            112,524 01/13/16 BUY       2933                1.0000          0            112,524            112,524                 0
          8,864,020 01/13/16 BUY       2934                1.0000          0          8,864,020          8,864,020                 0
             15,176 01/13/16 SELL  71141534                1.0000          0             15,176             15,176                 0
             44,529 01/14/16 SELL       832                1.0000          0             44,529             44,529                 0
            393,915 01/14/16 SELL      1178                1.0000          0            393,915            393,915                 0
            112,456 01/14/16 BUY       1203                1.0000          0            112,456            112,456                 0
            265,000 01/14/16 BUY       1360                1.0000          0            265,000            265,000                 0
            592,815 01/14/16 BUY       2419                1.0000          0            592,815            592,815                 0
          3,998,565 01/14/16 SELL      2940                1.0000          0          3,998,565          3,998,565                 0
             77,227 01/14/16 BUY       2950                1.0000          0             77,227             77,227                 0
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            760,210 01/14/16 BUY      17047                1.0000          0            760,210            760,210                 0
            247,339 01/14/16 SELL  71141537                1.0000          0            247,339            247,339                 0
                350 01/15/16 BUY        643                1.0000          0                350                350                 0
             59,707 01/15/16 SELL       838                1.0000          0             59,707             59,707                 0
            127,325 01/15/16 SELL      1075                1.0000          0            127,325            127,325                 0
          1,606,934 01/15/16 BUY       1184                1.0000          0          1,606,934          1,606,934                 0
          2,869,869 01/15/16 BUY       1209                1.0000          0          2,869,869          2,869,869                 0
              4,524 01/15/16 BUY       1213                1.0000          0              4,524              4,524                 0
                 54 01/15/16 SELL      1361                1.0000          0                 54                 54                 0
            198,308 01/15/16 BUY       2448                1.0000          0            198,308            198,308                 0
          2,273,777 01/15/16 BUY       2945                1.0000          0          2,273,777          2,273,777                 0
             52,669 01/15/16 BUY       2957                1.0000          0             52,669             52,669                 0
             14,357 01/15/16 SELL  71141539                1.0000          0             14,357             14,357                 0
             49,277 01/19/16 SELL      1087                1.0000          0             49,277             49,277                 0
            459,030 01/19/16 BUY       1203                1.0000          0            459,030            459,030                 0
            563,514 01/19/16 BUY       1221                1.0000          0            563,514            563,514                 0
                 48 01/19/16 SELL      1364                1.0000          0                 48                 48                 0
            101,033 01/19/16 SELL      2458                1.0000          0            101,033            101,033                 0
         11,228,909 01/19/16 SELL      2950                1.0000          0         11,228,909         11,228,909                 0
             77,667 01/19/16 BUY       2975                1.0000          0             77,667             77,667                 0
             69,030 01/19/16 SELL  71141545                1.0000          0             69,030             69,030                 0
            134,622 01/20/16 SELL      1091                1.0000          0            134,622            134,622                 0
            143,676 01/20/16 SELL      1210                1.0000          0            143,676            143,676                 0
            198,362 01/20/16 BUY       1228                1.0000          0            198,362            198,362                 0
            500,000 01/20/16 SELL      1368                1.0000          0            500,000            500,000                 0
            154,425 01/20/16 SELL      2462                1.0000          0            154,425            154,425                 0
          1,595,151 01/20/16 BUY       2957                1.0000          0          1,595,151          1,595,151                 0
             42,201 01/20/16 BUY       2978                1.0000          0             42,201             42,201                 0
              4,029 01/20/16 BUY   71141552                1.0000          0              4,029              4,029                 0
            859,171 01/21/16 BUY        473                1.0000          0            859,171            859,171                 0
                127 01/21/16 SELL       609                1.0000          0                127                127                 0
                 35 01/21/16 SELL      1081                1.0000          0                 35                 35                 0
            353,375 01/21/16 SELL      1213                1.0000          0            353,375            353,375                 0
            167,220 01/21/16 SELL      1231                1.0000          0            167,220            167,220                 0
            528,167 01/21/16 SELL      1370                1.0000          0            528,167            528,167                 0
                 80 01/21/16 SELL      1567                1.0000          0                 80                 80                 0
          1,061,208 01/21/16 BUY       2474                1.0000          0          1,061,208          1,061,208                 0
          2,778,798 01/21/16 SELL      2967                1.0000          0          2,778,798          2,778,798                 0
                736 01/21/16 SELL  71141554                1.0000          0                736                736                 0
              4,448 01/22/16 BUY        475                1.0000          0              4,448              4,448                 0
          4,489,845 01/22/16 BUY       1214                1.0000          0          4,489,845          4,489,845                 0
            250,546 01/22/16 SELL      1217                1.0000          0            250,546            250,546                 0
             16,635 01/22/16 SELL      1242                1.0000          0             16,635             16,635                 0
            479,950 01/22/16 BUY       1371                1.0000          0            479,950            479,950                 0
            328,220 01/22/16 SELL      2479                1.0000          0            328,220            328,220                 0
          2,503,189 01/22/16 BUY       2973                1.0000          0          2,503,189          2,503,189                 0
              6,611 01/22/16 BUY       2988                1.0000          0              6,611              6,611                 0
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              1,310 01/22/16 SELL  71141559                1.0000          0              1,310              1,310                 0
            237,320 01/25/16 SELL       665                1.0000          0            237,320            237,320                 0
            207,445 01/25/16 BUY       1096                1.0000          0            207,445            207,445                 0
            122,133 01/25/16 SELL      1224                1.0000          0            122,133            122,133                 0
            238,024 01/25/16 BUY       1253                1.0000          0            238,024            238,024                 0
             51,537 01/25/16 SELL      1378                1.0000          0             51,537             51,537                 0
            111,174 01/25/16 SELL      2487                1.0000          0            111,174            111,174                 0
         11,651,265 01/25/16 BUY       2978                1.0000          0         11,651,265         11,651,265                 0
             22,792 01/25/16 BUY       2997                1.0000          0             22,792             22,792                 0
             13,756 01/26/16 SELL       672                1.0000          0             13,756             13,756                 0
            197,727 01/26/16 BUY       1227                1.0000          0            197,727            197,727                 0
            165,745 01/26/16 SELL      1257                1.0000          0            165,745            165,745                 0
                170 01/26/16 SELL      1383                1.0000          0                170                170                 0
            163,101 01/26/16 SELL      2494                1.0000          0            163,101            163,101                 0
         16,842,390 01/26/16 SELL      2985                1.0000          0         16,842,390         16,842,390                 0
             11,178 01/26/16 BUY       3002                1.0000          0             11,178             11,178                 0
            760,210 01/26/16 SELL     17322                1.0000          0            760,210            760,210                 0
         14,000,000 01/26/16 BUY   71141561                1.0000          0         14,000,000         14,000,000                 0
             20,642 01/27/16 SELL       681                1.0000          0             20,642             20,642                 0
            164,028 01/27/16 SELL      1231                1.0000          0            164,028            164,028                 0
             58,832 01/27/16 SELL      1264                1.0000          0             58,832             58,832                 0
            181,977 01/27/16 BUY       2502                1.0000          0            181,977            181,977                 0
          4,583,565 01/27/16 BUY       2990                1.0000          0          4,583,565          4,583,565                 0
              6,543 01/27/16 BUY       3007                1.0000          0              6,543              6,543                 0
            395,233 01/28/16 SELL       477                1.0000          0            395,233            395,233                 0
              3,553 01/28/16 SELL       687                1.0000          0              3,553              3,553                 0
          2,433,176 01/28/16 BUY       1218                1.0000          0          2,433,176          2,433,176                 0
             25,556 01/28/16 SELL      1237                1.0000          0             25,556             25,556                 0
            198,110 01/28/16 SELL      1269                1.0000          0            198,110            198,110                 0
            115,439 01/28/16 BUY       2508                1.0000          0            115,439            115,439                 0
          2,686,327 01/28/16 SELL      2996                1.0000          0          2,686,327          2,686,327                 0
              6,074 01/28/16 SELL      3015                1.0000          0              6,074              6,074                 0
          4,337,791 01/28/16 SELL  71141564                1.0000          0          4,337,791          4,337,791                 0
              2,927 01/29/16 BUY        479                1.0000          0              2,927              2,927                 0
            125,328 01/29/16 BUY        695                1.0000          0            125,328            125,328                 0
            284,592 01/29/16 BUY       1219                1.0000          0            284,592            284,592                 0
            118,498 01/29/16 BUY       1242                1.0000          0            118,498            118,498                 0
             54,680 01/29/16 BUY       1276                1.0000          0             54,680             54,680                 0
            185,178 01/29/16 SELL      2521                1.0000          0            185,178            185,178                 0
          1,320,074 01/29/16 BUY       3007                1.0000          0          1,320,074          1,320,074                 0
              6,054 01/29/16 SELL      3026                1.0000          0              6,054              6,054                 0
          7,162,362 01/29/16 SELL  71141569                1.0000          0          7,162,362          7,162,362                 0
                 58 02/01/16 BUY         64                1.0000          0                 58                 58                 0
                 43 02/01/16 BUY        461                1.0000          0                 43                 43                 0
                309 02/01/16 BUY        481                1.0000          0                309                309                 0
              4,561 02/01/16 SELL       705                1.0000          0              4,561              4,561                 0
             15,487 02/01/16 BUY        858                1.0000          0             15,487             15,487                 0
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                185 02/01/16 BUY       1108                1.0000          0                185                185                 0
          4,668,560 02/01/16 BUY       1222                1.0000          0          4,668,560          4,668,560                 0
            289,085 02/01/16 SELL      1249                1.0000          0            289,085            289,085                 0
             21,761 02/01/16 SELL      1293                1.0000          0             21,761             21,761                 0
                692 02/01/16 BUY       1387                1.0000          0                692                692                 0
             90,482 02/01/16 BUY       2533                1.0000          0             90,482             90,482                 0
         14,984,985 02/01/16 BUY       3018                1.0000          0         14,984,985         14,984,985                 0
             11,121 02/01/16 SELL      3032                1.0000          0             11,121             11,121                 0
                 76 02/01/16 BUY      17453                1.0000          0                 76                 76                 0
                168 02/01/16 BUY      75221                1.0000          0                168                168                 0
            466,636 02/01/16 SELL  71141574                1.0000          0            466,636            466,636                 0
             20,653 02/02/16 SELL       483                1.0000          0             20,653             20,653                 0
              2,383 02/02/16 SELL       711                1.0000          0              2,383              2,383                 0
             82,071 02/02/16 BUY        877                1.0000          0             82,071             82,071                 0
            129,366 02/02/16 BUY       1116                1.0000          0            129,366            129,366                 0
          4,832,903 02/02/16 SELL      1223                1.0000          0          4,832,903          4,832,903                 0
            474,753 02/02/16 SELL      1252                1.0000          0            474,753            474,753                 0
             65,808 02/02/16 SELL      1298                1.0000          0             65,808             65,808                 0
            265,000 02/02/16 SELL      1393                1.0000          0            265,000            265,000                 0
            104,249 02/02/16 BUY       2545                1.0000          0            104,249            104,249                 0
            324,825 02/02/16 SELL      3025                1.0000          0            324,825            324,825                 0
             51,781 02/02/16 SELL      3041                1.0000          0             51,781             51,781                 0
                 48 02/02/16 SELL     17526                1.0000          0                 48                 48                 0
              4,392 02/03/16 BUY        485                1.0000          0              4,392              4,392                 0
             42,426 02/03/16 SELL       485                1.0000          0             42,426             42,426                 0
              8,710 02/03/16 SELL       720                1.0000          0              8,710              8,710                 0
             71,970 02/03/16 SELL       894                1.0000          0             71,970             71,970                 0
             65,271 02/03/16 SELL      1121                1.0000          0             65,271             65,271                 0
            135,361 02/03/16 BUY       1254                1.0000          0            135,361            135,361                 0
            178,198 02/03/16 SELL      1304                1.0000          0            178,198            178,198                 0
             24,550 02/03/16 SELL      1395                1.0000          0             24,550             24,550                 0
            138,890 02/03/16 SELL      2551                1.0000          0            138,890            138,890                 0
          3,700,887 02/03/16 SELL      3030                1.0000          0          3,700,887          3,700,887                 0
             10,330 02/03/16 SELL      3051                1.0000          0             10,330             10,330                 0
             37,791 02/03/16 SELL  71141588                1.0000          0             37,791             37,791                 0
             83,171 02/04/16 BUY        500                1.0000          0             83,171             83,171                 0
             31,318 02/04/16 SELL       725                1.0000          0             31,318             31,318                 0
             94,641 02/04/16 BUY        918                1.0000          0             94,641             94,641                 0
            657,202 02/04/16 BUY       1224                1.0000          0            657,202            657,202                 0
             47,305 02/04/16 SELL      1262                1.0000          0             47,305             47,305                 0
            152,437 02/04/16 SELL      1314                1.0000          0            152,437            152,437                 0
            554,532 02/04/16 SELL      2554                1.0000          0            554,532            554,532                 0
            971,748 02/04/16 BUY       3037                1.0000          0            971,748            971,748                 0
             10,322 02/04/16 SELL      3058                1.0000          0             10,322             10,322                 0
            192,955 02/04/16 SELL  71141591                1.0000          0            192,955            192,955                 0
             47,329 02/05/16 BUY        167                1.0000          0             47,329             47,329                 0
            191,068 02/05/16 BUY        518                1.0000          0            191,068            191,068                 0
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              4,367 02/05/16 SELL       732                1.0000          0              4,367              4,367                 0
             15,447 02/05/16 SELL       933                1.0000          0             15,447             15,447                 0
             12,837 02/05/16 SELL      1130                1.0000          0             12,837             12,837                 0
          8,000,000 02/05/16 SELL      1226                1.0000          0          8,000,000          8,000,000                 0
            322,220 02/05/16 SELL      1266                1.0000          0            322,220            322,220                 0
             81,913 02/05/16 SELL      1322                1.0000          0             81,913             81,913                 0
                266 02/05/16 SELL      1396                1.0000          0                266                266                 0
             52,746 02/05/16 SELL      2564                1.0000          0             52,746             52,746                 0
          8,000,000 02/05/16 BUY       3039                1.0000          0          8,000,000          8,000,000                 0
             25,513 02/05/16 BUY       3067                1.0000          0             25,513             25,513                 0
             13,833 02/05/16 SELL  71141593                1.0000          0             13,833             13,833                 0
            145,976 02/08/16 BUY        941                1.0000          0            145,976            145,976                 0
           (145,976)02/08/16 RBUY       979                1.0000          0           (145,976)          (145,976)                0
            145,976 02/08/16 RBBUY      980                1.0000          0            145,976            145,976                 0
            544,360 02/08/16 BUY       1323                1.0000          0            544,360            544,360                 0
                204 02/08/16 SELL      1397                1.0000          0                204                204                 0
               (204)02/08/16 RSELL     1407                1.0000          0               (204)              (204)                0
                204 02/08/16 RBSELL    1408                1.0000          0                204                204                 0
            203,438 02/08/16 BUY       1409                1.0000          0            203,438            203,438                 0
           (203,438)02/08/16 RBUY      1415                1.0000          0           (203,438)          (203,438)                0
            203,438 02/08/16 RBBUY     1416                1.0000          0            203,438            203,438                 0
             89,760 02/08/16 BUY       1641                1.0000          0             89,760             89,760                 0
            (89,760)02/08/16 RBUY      1647                1.0000          0            (89,760)           (89,760)                0
             89,760 02/08/16 RBBUY     1648                1.0000          0             89,760             89,760                 0
            144,379 02/08/16 SELL      2588                1.0000          0            144,379            144,379                 0
           (144,379)02/08/16 RSELL     2598                1.0000          0           (144,379)          (144,379)                0
            144,379 02/08/16 RBSELL    2599                1.0000          0            144,379            144,379                 0
          3,852,050 02/08/16 SELL      3046                1.0000          0          3,852,050          3,852,050                 0
         (3,852,050)02/08/16 RSELL     3054                1.0000          0         (3,852,050)        (3,852,050)                0
          3,852,050 02/08/16 RBSELL    3055                1.0000          0          3,852,050          3,852,050                 0
             57,976 02/08/16 BUY       3075                1.0000          0             57,976             57,976                 0
            (57,976)02/08/16 RBUY      3098                1.0000          0            (57,976)           (57,976)                0
             57,976 02/08/16 RBBUY     3099                1.0000          0             57,976             57,976                 0
             16,086 02/08/16 SELL  71141596                1.0000          0             16,086             16,086                 0
            (16,086)02/08/16 RSELL 71141610                1.0000          0            (16,086)           (16,086)                0
             16,086 02/08/16 RBSELL71141611                1.0000          0             16,086             16,086                 0
              6,333 02/09/16 SELL       737                1.0000          0              6,333              6,333                 0
             86,315 02/09/16 SELL       961                1.0000          0             86,315             86,315                 0
            (86,315)02/09/16 RSELL      978                1.0000          0            (86,315)           (86,315)                0
             86,315 02/09/16 RBSELL     981                1.0000          0             86,315             86,315                 0
                321 02/09/16 SELL      1136                1.0000          0                321                321                 0
            343,802 02/09/16 BUY       1272                1.0000          0            343,802            343,802                 0
             57,411 02/09/16 SELL      1328                1.0000          0             57,411             57,411                 0
            203,438 02/09/16 SELL      1412                1.0000          0            203,438            203,438                 0
           (203,438)02/09/16 RSELL     1414                1.0000          0           (203,438)          (203,438)                0
            203,438 02/09/16 RBSELL    1417                1.0000          0            203,438            203,438                 0
             89,760 02/09/16 SELL      1645                1.0000          0             89,760             89,760                 0
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            (89,760)02/09/16 RSELL     1646                1.0000          0            (89,760)           (89,760)                0
             89,760 02/09/16 RBSELL    1649                1.0000          0             89,760             89,760                 0
            358,620 02/09/16 SELL      2592                1.0000          0            358,620            358,620                 0
           (358,620)02/09/16 RSELL     2597                1.0000          0           (358,620)          (358,620)                0
            358,620 02/09/16 RBSELL    2600                1.0000          0            358,620            358,620                 0
          2,299,184 02/09/16 SELL      3051                1.0000          0          2,299,184          2,299,184                 0
         (2,299,184)02/09/16 RSELL     3053                1.0000          0         (2,299,184)        (2,299,184)                0
          2,299,184 02/09/16 RBSELL    3056                1.0000          0          2,299,184          2,299,184                 0
             54,481 02/09/16 BUY       3081                1.0000          0             54,481             54,481                 0
             47,332 02/10/16 SELL       169                1.0000          0             47,332             47,332                 0
             95,544 02/10/16 BUY       1002                1.0000          0             95,544             95,544                 0
            236,223 02/10/16 SELL      1276                1.0000          0            236,223            236,223                 0
            345,000 02/10/16 BUY       1409                1.0000          0            345,000            345,000                 0
            576,034 02/10/16 SELL      2607                1.0000          0            576,034            576,034                 0
          2,197,973 02/10/16 SELL      3061                1.0000          0          2,197,973          2,197,973                 0
             45,688 02/10/16 BUY       3103                1.0000          0             45,688             45,688                 0
             27,257 02/10/16 BUY   71141612                1.0000          0             27,257             27,257                 0
            130,037 02/11/16 SELL       487                1.0000          0            130,037            130,037                 0
              7,417 02/11/16 SELL       536                1.0000          0              7,417              7,417                 0
             35,918 02/11/16 BUY       1050                1.0000          0             35,918             35,918                 0
             86,104 02/11/16 SELL      1283                1.0000          0             86,104             86,104                 0
             80,968 02/11/16 BUY       1345                1.0000          0             80,968             80,968                 0
            565,000 02/11/16 BUY       1427                1.0000          0            565,000            565,000                 0
             77,662 02/11/16 SELL      2609                1.0000          0             77,662             77,662                 0
             93,440 02/11/16 BUY       3066                1.0000          0             93,440             93,440                 0
             11,184 02/11/16 BUY       3114                1.0000          0             11,184             11,184                 0
            253,061 02/11/16 SELL  71141615                1.0000          0            253,061            253,061                 0
            117,934 02/12/16 SELL       546                1.0000          0            117,934            117,934                 0
            265,207 02/12/16 SELL      1065                1.0000          0            265,207            265,207                 0
             71,384 02/12/16 BUY       1151                1.0000          0             71,384             71,384                 0
             59,185 02/12/16 BUY       1367                1.0000          0             59,185             59,185                 0
             53,759 02/12/16 SELL      1428                1.0000          0             53,759             53,759                 0
             89,993 02/12/16 SELL      2627                1.0000          0             89,993             89,993                 0
          3,197,806 02/12/16 SELL      3071                1.0000          0          3,197,806          3,197,806                 0
             65,953 02/12/16 SELL      3141                1.0000          0             65,953             65,953                 0
             83,038 02/12/16 SELL     75258                1.0000          0             83,038             83,038                 0
             10,214 02/12/16 SELL  71141617                1.0000          0             10,214             10,214                 0
            124,171 02/16/16 BUY        559                1.0000          0            124,171            124,171                 0
             14,168 02/16/16 SELL      1080                1.0000          0             14,168             14,168                 0
             61,404 02/16/16 SELL      1167                1.0000          0             61,404             61,404                 0
            204,129 02/16/16 BUY       1264                1.0000          0            204,129            204,129                 0
            242,089 02/16/16 SELL      1292                1.0000          0            242,089            242,089                 0
             72,983 02/16/16 BUY       1389                1.0000          0             72,983             72,983                 0
            196,990 02/16/16 SELL      1433                1.0000          0            196,990            196,990                 0
            336,899 02/16/16 BUY       2631                1.0000          0            336,899            336,899                 0
          3,976,134 02/16/16 BUY       3076                1.0000          0          3,976,134          3,976,134                 0
              2,710 02/16/16 SELL      3193                1.0000          0              2,710              2,710                 0
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             81,266 02/16/16 SELL  71141623                1.0000          0             81,266             81,266                 0
            483,304 02/17/16 SELL       489                1.0000          0            483,304            483,304                 0
            150,476 02/17/16 BUY        572                1.0000          0            150,476            150,476                 0
             17,648 02/17/16 SELL      1171                1.0000          0             17,648             17,648                 0
            469,273 02/17/16 BUY       1297                1.0000          0            469,273            469,273                 0
             44,835 02/17/16 BUY       1409                1.0000          0             44,835             44,835                 0
            538,056 02/17/16 BUY       2637                1.0000          0            538,056            538,056                 0
          3,739,715 02/17/16 BUY       3081                1.0000          0          3,739,715          3,739,715                 0
            153,366 02/17/16 BUY       3224                1.0000          0            153,366            153,366                 0
              5,930 02/17/16 BUY   71141626                1.0000          0              5,930              5,930                 0
             81,419 02/18/16 SELL       581                1.0000          0             81,419             81,419                 0
              4,341 02/18/16 SELL      1092                1.0000          0              4,341              4,341                 0
             23,575 02/18/16 BUY       1177                1.0000          0             23,575             23,575                 0
            450,793 02/18/16 BUY       1307                1.0000          0            450,793            450,793                 0
            506,331 02/18/16 SELL      1423                1.0000          0            506,331            506,331                 0
                 54 02/18/16 SELL      1434                1.0000          0                 54                 54                 0
            110,835 02/18/16 SELL      2646                1.0000          0            110,835            110,835                 0
          3,706,365 02/18/16 BUY       3086                1.0000          0          3,706,365          3,706,365                 0
             31,242 02/18/16 BUY       3251                1.0000          0             31,242             31,242                 0
            231,448 02/18/16 SELL  71141629                1.0000          0            231,448            231,448                 0
              3,422 02/19/16 BUY        491                1.0000          0              3,422              3,422                 0
             15,878 02/19/16 BUY        586                1.0000          0             15,878             15,878                 0
             30,128 02/19/16 BUY       1098                1.0000          0             30,128             30,128                 0
             24,139 02/19/16 SELL      1183                1.0000          0             24,139             24,139                 0
             33,660 02/19/16 SELL      1327                1.0000          0             33,660             33,660                 0
            135,154 02/19/16 BUY       1431                1.0000          0            135,154            135,154                 0
             92,704 02/19/16 SELL      1435                1.0000          0             92,704             92,704                 0
            112,305 02/19/16 SELL      2652                1.0000          0            112,305            112,305                 0
            537,141 02/19/16 BUY       3091                1.0000          0            537,141            537,141                 0
            169,195 02/19/16 BUY       3273                1.0000          0            169,195            169,195                 0
            100,355 02/22/16 SELL       590                1.0000          0            100,355            100,355                 0
             26,645 02/22/16 SELL      1102                1.0000          0             26,645             26,645                 0
             81,376 02/22/16 SELL      1188                1.0000          0             81,376             81,376                 0
            244,295 02/22/16 BUY       1335                1.0000          0            244,295            244,295                 0
             93,336 02/22/16 SELL      1445                1.0000          0             93,336             93,336                 0
            173,719 02/22/16 SELL      2654                1.0000          0            173,719            173,719                 0
            263,071 02/22/16 SELL      3096                1.0000          0            263,071            263,071                 0
              4,283 02/22/16 SELL      3300                1.0000          0              4,283              4,283                 0
            398,097 02/22/16 SELL     75304                1.0000          0            398,097            398,097                 0
            484,556 02/23/16 SELL      1351                1.0000          0            484,556            484,556                 0
            180,089 02/23/16 BUY       1444                1.0000          0            180,089            180,089                 0
             63,056 02/23/16 BUY       1464                1.0000          0             63,056             63,056                 0
            250,000 02/23/16 SELL      2657                1.0000          0            250,000            250,000                 0
          2,250,421 02/23/16 SELL      3105                1.0000          0          2,250,421          2,250,421                 0
             31,911 02/23/16 BUY       3328                1.0000          0             31,911             31,911                 0
             95,052 02/23/16 BUY      75323                1.0000          0             95,052             95,052                 0
          4,998,084 02/23/16 BUY   71141633                1.0000          0          4,998,084          4,998,084                 0
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              1,984 02/24/16 BUY        499                1.0000          0              1,984              1,984                 0
            128,316 02/24/16 BUY        602                1.0000          0            128,316            128,316                 0
            748,066 02/24/16 SELL      1361                1.0000          0            748,066            748,066                 0
            241,069 02/24/16 SELL      1445                1.0000          0            241,069            241,069                 0
             16,402 02/24/16 SELL      1476                1.0000          0             16,402             16,402                 0
            668,255 02/24/16 BUY       2663                1.0000          0            668,255            668,255                 0
          2,811,842 02/24/16 SELL      3110                1.0000          0          2,811,842          2,811,842                 0
              3,363 02/24/16 SELL      3340                1.0000          0              3,363              3,363                 0
            245,734 02/24/16 SELL     75347                1.0000          0            245,734            245,734                 0
            797,913 02/24/16 SELL  71141648                1.0000          0            797,913            797,913                 0
             35,560 02/25/16 SELL       500                1.0000          0             35,560             35,560                 0
                467 02/25/16 BUY       1196                1.0000          0                467                467                 0
          1,028,971 02/25/16 BUY       1365                1.0000          0          1,028,971          1,028,971                 0
             81,089 02/25/16 BUY       1492                1.0000          0             81,089             81,089                 0
            801,696 02/25/16 BUY       2671                1.0000          0            801,696            801,696                 0
            396,541 02/25/16 BUY       3115                1.0000          0            396,541            396,541                 0
             19,820 02/25/16 BUY       3348                1.0000          0             19,820             19,820                 0
            110,200 02/25/16 SELL     75367                1.0000          0            110,200            110,200                 0
             81,483 02/26/16 SELL       502                1.0000          0             81,483             81,483                 0
            100,177 02/26/16 SELL       608                1.0000          0            100,177            100,177                 0
             14,049 02/26/16 BUY        748                1.0000          0             14,049             14,049                 0
             19,256 02/26/16 SELL      1107                1.0000          0             19,256             19,256                 0
             47,369 02/26/16 SELL      1203                1.0000          0             47,369             47,369                 0
            438,433 02/26/16 BUY       1379                1.0000          0            438,433            438,433                 0
             89,839 02/26/16 SELL      1506                1.0000          0             89,839             89,839                 0
            169,245 02/26/16 BUY       2685                1.0000          0            169,245            169,245                 0
          3,960,160 02/26/16 BUY       3120                1.0000          0          3,960,160          3,960,160                 0
              9,058 02/26/16 SELL      3365                1.0000          0              9,058              9,058                 0
            136,429 02/26/16 BUY      75378                1.0000          0            136,429            136,429                 0
          1,256,413 02/26/16 SELL  71141651                1.0000          0          1,256,413          1,256,413                 0
             28,760 02/29/16 BUY        505                1.0000          0             28,760             28,760                 0
            100,228 02/29/16 SELL       616                1.0000          0            100,228            100,228                 0
             52,919 02/29/16 SELL       763                1.0000          0             52,919             52,919                 0
            757,194 02/29/16 BUY       1277                1.0000          0            757,194            757,194                 0
            219,929 02/29/16 SELL      1388                1.0000          0            219,929            219,929                 0
            287,294 02/29/16 SELL      1513                1.0000          0            287,294            287,294                 0
                330 02/29/16 BUY       2693                1.0000          0                330                330                 0
          2,397,642 02/29/16 SELL      3125                1.0000          0          2,397,642          2,397,642                 0
            141,823 02/29/16 SELL      3380                1.0000          0            141,823            141,823                 0
          6,312,706 02/29/16 SELL  71141654                1.0000          0          6,312,706          6,312,706                 0
                  2 03/01/16 BUY        171                1.0000          0                  2                  2                 0
                342 03/01/16 BUY        507                1.0000          0                342                342                 0
                117 03/01/16 BUY        634                1.0000          0                117                117                 0
             34,147 03/01/16 BUY        774                1.0000          0             34,147             34,147                 0
                 34 03/01/16 BUY       1109                1.0000          0                 34                 34                 0
             61,907 03/01/16 BUY       1219                1.0000          0             61,907             61,907                 0
            797,669 03/01/16 SELL      1279                1.0000          0            797,669            797,669                 0
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            527,497 03/01/16 SELL      1397                1.0000          0            527,497            527,497                 0
                969 03/01/16 BUY       1466                1.0000          0                969                969                 0
                  2 03/01/16 BUY       1470                1.0000          0                  2                  2                 0
            139,527 03/01/16 SELL      1524                1.0000          0            139,527            139,527                 0
                  1 03/01/16 BUY       1700                1.0000          0                  1                  1                 0
             28,214 03/01/16 BUY       2707                1.0000          0             28,214             28,214                 0
         10,162,982 03/01/16 SELL      3135                1.0000          0         10,162,982         10,162,982                 0
             33,022 03/01/16 SELL      3389                1.0000          0             33,022             33,022                 0
                175 03/01/16 BUY      75402                1.0000          0                175                175                 0
          4,279,885 03/01/16 BUY   71141667                1.0000          0          4,279,885          4,279,885                 0
              3,220 03/02/16 BUY        509                1.0000          0              3,220              3,220                 0
            149,965 03/02/16 SELL       642                1.0000          0            149,965            149,965                 0
             13,323 03/02/16 BUY        785                1.0000          0             13,323             13,323                 0
                  0 03/02/16 SELL      1113                1.0000          0                  0                  0                 0
              8,375 03/02/16 BUY       1228                1.0000          0              8,375              8,375                 0
             12,449 03/02/16 BUY       1404                1.0000          0             12,449             12,449                 0
                 54 03/02/16 BUY       1467                1.0000          0                 54                 54                 0
             35,283 03/02/16 SELL      1533                1.0000          0             35,283             35,283                 0
          5,154,107 03/02/16 BUY       3141                1.0000          0          5,154,107          5,154,107                 0
             65,097 03/02/16 SELL      3410                1.0000          0             65,097             65,097                 0
              5,425 03/02/16 SELL     75419                1.0000          0              5,425              5,425                 0
             70,035 03/02/16 SELL  71141675                1.0000          0             70,035             70,035                 0
             67,787 03/03/16 BUY        655                1.0000          0             67,787             67,787                 0
             10,540 03/03/16 SELL       793                1.0000          0             10,540             10,540                 0
             59,015 03/03/16 BUY       1119                1.0000          0             59,015             59,015                 0
            113,643 03/03/16 BUY       1247                1.0000          0            113,643            113,643                 0
            159,504 03/03/16 BUY       1405                1.0000          0            159,504            159,504                 0
            326,781 03/03/16 SELL      1541                1.0000          0            326,781            326,781                 0
            337,313 03/03/16 BUY       2719                1.0000          0            337,313            337,313                 0
          1,739,281 03/03/16 BUY       3146                1.0000          0          1,739,281          1,739,281                 0
             31,092 03/03/16 SELL      3422                1.0000          0             31,092             31,092                 0
                584 03/03/16 BUY      16513                1.0000          0                584                584                 0
             20,438 03/03/16 BUY   71141676                1.0000          0             20,438             20,438                 0
             31,940 03/04/16 BUY        678                1.0000          0             31,940             31,940                 0
             14,079 03/04/16 BUY        798                1.0000          0             14,079             14,079                 0
             49,584 03/04/16 BUY       1128                1.0000          0             49,584             49,584                 0
             93,956 03/04/16 SELL      1264                1.0000          0             93,956             93,956                 0
            130,381 03/04/16 BUY       1407                1.0000          0            130,381            130,381                 0
            291,511 03/04/16 BUY       1551                1.0000          0            291,511            291,511                 0
            762,116 03/04/16 BUY       2725                1.0000          0            762,116            762,116                 0
          2,256,539 03/04/16 BUY       3151                1.0000          0          2,256,539          2,256,539                 0
            186,872 03/04/16 SELL      3444                1.0000          0            186,872            186,872                 0
            329,615 03/07/16 BUY        685                1.0000          0            329,615            329,615                 0
             23,042 03/07/16 BUY        800                1.0000          0             23,042             23,042                 0
             70,189 03/07/16 BUY       1140                1.0000          0             70,189             70,189                 0
             15,868 03/07/16 SELL      1414                1.0000          0             15,868             15,868                 0
            394,856 03/07/16 SELL      1468                1.0000          0            394,856            394,856                 0
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            317,662 03/07/16 BUY       1564                1.0000          0            317,662            317,662                 0
            215,311 03/07/16 BUY       2736                1.0000          0            215,311            215,311                 0
         28,574,537 03/07/16 SELL      3158                1.0000          0         28,574,537         28,574,537                 0
             54,964 03/07/16 BUY       3464                1.0000          0             54,964             54,964                 0
             29,518 03/07/16 SELL  71141680                1.0000          0             29,518             29,518                 0
              8,527 03/08/16 SELL       805                1.0000          0              8,527              8,527                 0
             57,135 03/08/16 SELL      1146                1.0000          0             57,135             57,135                 0
            142,912 03/08/16 BUY       1415                1.0000          0            142,912            142,912                 0
            250,150 03/08/16 SELL      1472                1.0000          0            250,150            250,150                 0
            146,758 03/08/16 BUY       1583                1.0000          0            146,758            146,758                 0
            437,631 03/08/16 SELL      2746                1.0000          0            437,631            437,631                 0
            606,801 03/08/16 BUY       3164                1.0000          0            606,801            606,801                 0
            124,302 03/08/16 SELL      3486                1.0000          0            124,302            124,302                 0
              6,638 03/08/16 SELL  71141682                1.0000          0              6,638              6,638                 0
             22,232 03/09/16 SELL       809                1.0000          0             22,232             22,232                 0
             35,640 03/09/16 SELL      1150                1.0000          0             35,640             35,640                 0
             47,931 03/09/16 SELL      1275                1.0000          0             47,931             47,931                 0
            307,258 03/09/16 BUY       1416                1.0000          0            307,258            307,258                 0
             14,547 03/09/16 SELL      1475                1.0000          0             14,547             14,547                 0
            264,095 03/09/16 BUY       1598                1.0000          0            264,095            264,095                 0
            260,404 03/09/16 SELL      2760                1.0000          0            260,404            260,404                 0
          1,789,383 03/09/16 SELL      3171                1.0000          0          1,789,383          1,789,383                 0
             26,297 03/09/16 SELL      3507                1.0000          0             26,297             26,297                 0
              7,747 03/09/16 BUY   71141691                1.0000          0              7,747              7,747                 0
              5,644 03/10/16 BUY        543                1.0000          0              5,644              5,644                 0
            100,109 03/10/16 SELL       694                1.0000          0            100,109            100,109                 0
             19,015 03/10/16 SELL      1154                1.0000          0             19,015             19,015                 0
            200,000 03/10/16 SELL      1280                1.0000          0            200,000            200,000                 0
             89,728 03/10/16 SELL      1282                1.0000          0             89,728             89,728                 0
             73,867 03/10/16 SELL      1417                1.0000          0             73,867             73,867                 0
            133,549 03/10/16 SELL      1610                1.0000          0            133,549            133,549                 0
            187,104 03/10/16 BUY       2772                1.0000          0            187,104            187,104                 0
            502,119 03/10/16 BUY       3177                1.0000          0            502,119            502,119                 0
             33,173 03/10/16 SELL      3527                1.0000          0             33,173             33,173                 0
              3,898 03/11/16 BUY        546                1.0000          0              3,898              3,898                 0
              1,519 03/11/16 BUY       1161                1.0000          0              1,519              1,519                 0
            107,074 03/11/16 SELL      1620                1.0000          0            107,074            107,074                 0
            963,833 03/11/16 SELL      2776                1.0000          0            963,833            963,833                 0
            504,858 03/11/16 SELL      3182                1.0000          0            504,858            504,858                 0
             68,886 03/11/16 SELL      3549                1.0000          0             68,886             68,886                 0
              5,315 03/11/16 SELL     75480                1.0000          0              5,315              5,315                 0
             19,265 03/11/16 SELL  71141693                1.0000          0             19,265             19,265                 0
             21,270 03/14/16 BUY        550                1.0000          0             21,270             21,270                 0
              1,846 03/14/16 BUY       1167                1.0000          0              1,846              1,846                 0
                  1 03/14/16 BUY       1298                1.0000          0                  1                  1                 0
            115,000 03/14/16 BUY       1481                1.0000          0            115,000            115,000                 0
            219,338 03/14/16 SELL      1642                1.0000          0            219,338            219,338                 0
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              8,340 03/14/16 BUY       2785                1.0000          0              8,340              8,340                 0
          5,070,427 03/14/16 BUY       3189                1.0000          0          5,070,427          5,070,427                 0
            133,068 03/14/16 SELL      3573                1.0000          0            133,068            133,068                 0
             12,688 03/14/16 BUY      19133                1.0000          0             12,688             12,688                 0
            334,806 03/14/16 SELL  71141697                1.0000          0            334,806            334,806                 0
              7,176 03/15/16 BUY        554                1.0000          0              7,176              7,176                 0
            296,319 03/15/16 SELL      1304                1.0000          0            296,319            296,319                 0
          1,500,000 03/15/16 BUY       1483                1.0000          0          1,500,000          1,500,000                 0
             42,024 03/15/16 SELL      1650                1.0000          0             42,024             42,024                 0
            974,204 03/15/16 SELL      2818                1.0000          0            974,204            974,204                 0
          1,543,400 03/15/16 SELL      3195                1.0000          0          1,543,400          1,543,400                 0
            175,487 03/15/16 SELL      3587                1.0000          0            175,487            175,487                 0
              8,790 03/15/16 SELL     19138                1.0000          0              8,790              8,790                 0
             25,304 03/15/16 SELL  71141699                1.0000          0             25,304             25,304                 0
             25,238 03/16/16 SELL      1315                1.0000          0             25,238             25,238                 0
            290,165 03/16/16 SELL      1484                1.0000          0            290,165            290,165                 0
            179,479 03/16/16 BUY       1659                1.0000          0            179,479            179,479                 0
            589,504 03/16/16 BUY       2822                1.0000          0            589,504            589,504                 0
          1,441,102 03/16/16 SELL      3200                1.0000          0          1,441,102          1,441,102                 0
              3,053 03/16/16 SELL      3601                1.0000          0              3,053              3,053                 0
             42,045 03/16/16 BUY      19143                1.0000          0             42,045             42,045                 0
             71,879 03/16/16 SELL  71141701                1.0000          0             71,879             71,879                 0
             94,981 03/17/16 BUY       1324                1.0000          0             94,981             94,981                 0
            123,931 03/17/16 BUY       1419                1.0000          0            123,931            123,931                 0
                160 03/17/16 SELL      1488                1.0000          0                160                160                 0
             99,245 03/17/16 BUY       1669                1.0000          0             99,245             99,245                 0
            384,465 03/17/16 SELL      2828                1.0000          0            384,465            384,465                 0
          1,848,830 03/17/16 BUY       3205                1.0000          0          1,848,830          1,848,830                 0
             22,497 03/17/16 BUY       3609                1.0000          0             22,497             22,497                 0
             44,935 03/17/16 SELL     19148                1.0000          0             44,935             44,935                 0
              9,530 03/17/16 SELL  71141703                1.0000          0              9,530              9,530                 0
             15,550 03/18/16 BUY        559                1.0000          0             15,550             15,550                 0
            116,006 03/18/16 SELL       701                1.0000          0            116,006            116,006                 0
              6,480 03/18/16 BUY       1467                1.0000          0              6,480              6,480                 0
             51,960 03/18/16 BUY       1740                1.0000          0             51,960             51,960                 0
            145,503 03/18/16 BUY       2832                1.0000          0            145,503            145,503                 0
          2,771,505 03/18/16 BUY       3210                1.0000          0          2,771,505          2,771,505                 0
             14,497 03/18/16 BUY       3619                1.0000          0             14,497             14,497                 0
             64,015 03/18/16 BUY      19257                1.0000          0             64,015             64,015                 0
            118,648 03/21/16 SELL       704                1.0000          0            118,648            118,648                 0
             53,197 03/21/16 SELL      1334                1.0000          0             53,197             53,197                 0
            107,799 03/21/16 BUY       1477                1.0000          0            107,799            107,799                 0
             12,780 03/21/16 BUY       1518                1.0000          0             12,780             12,780                 0
            148,009 03/21/16 SELL      1749                1.0000          0            148,009            148,009                 0
                 97 03/21/16 BUY       2838                1.0000          0                 97                 97                 0
          1,115,544 03/21/16 BUY       3215                1.0000          0          1,115,544          1,115,544                 0
              3,470 03/21/16 SELL      3625                1.0000          0              3,470              3,470                 0
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             65,022 03/21/16 SELL     19259                1.0000          0             65,022             65,022                 0
              1,695 03/21/16 SELL  71141708                1.0000          0              1,695              1,695                 0
              5,129 03/22/16 SELL      1180                1.0000          0              5,129              5,129                 0
            216,093 03/22/16 BUY       1482                1.0000          0            216,093            216,093                 0
            619,049 03/22/16 SELL      1522                1.0000          0            619,049            619,049                 0
             70,147 03/22/16 BUY       1753                1.0000          0             70,147             70,147                 0
             16,082 03/22/16 BUY       2844                1.0000          0             16,082             16,082                 0
            804,831 03/22/16 SELL      3222                1.0000          0            804,831            804,831                 0
             12,692 03/22/16 BUY       3633                1.0000          0             12,692             12,692                 0
              1,055 03/23/16 BUY        817                1.0000          0              1,055              1,055                 0
            148,392 03/23/16 BUY       1192                1.0000          0            148,392            148,392                 0
             49,156 03/23/16 BUY       1346                1.0000          0             49,156             49,156                 0
             51,616 03/23/16 BUY       1485                1.0000          0             51,616             51,616                 0
             64,871 03/23/16 SELL      1523                1.0000          0             64,871             64,871                 0
             45,661 03/23/16 SELL      1754                1.0000          0             45,661             45,661                 0
            270,988 03/23/16 SELL      2848                1.0000          0            270,988            270,988                 0
            172,046 03/23/16 BUY       3227                1.0000          0            172,046            172,046                 0
             18,921 03/23/16 BUY       3643                1.0000          0             18,921             18,921                 0
              2,141 03/23/16 SELL  71141711                1.0000          0              2,141              2,141                 0
             39,134 03/24/16 SELL      1353                1.0000          0             39,134             39,134                 0
            152,396 03/24/16 SELL      1486                1.0000          0            152,396            152,396                 0
            978,384 03/24/16 SELL      1526                1.0000          0            978,384            978,384                 0
              8,454 03/24/16 SELL      1769                1.0000          0              8,454              8,454                 0
            125,380 03/24/16 BUY       2853                1.0000          0            125,380            125,380                 0
         12,553,170 03/24/16 SELL      3234                1.0000          0         12,553,170         12,553,170                 0
             11,584 03/24/16 BUY       3654                1.0000          0             11,584             11,584                 0
         12,000,000 03/24/16 BUY   71141713                1.0000          0         12,000,000         12,000,000                 0
             87,964 03/28/16 BUY       1200                1.0000          0             87,964             87,964                 0
            273,387 03/28/16 BUY       1306                1.0000          0            273,387            273,387                 0
            209,912 03/28/16 BUY       1373                1.0000          0            209,912            209,912                 0
            252,532 03/28/16 SELL      1487                1.0000          0            252,532            252,532                 0
             24,121 03/28/16 SELL      1527                1.0000          0             24,121             24,121                 0
             33,279 03/28/16 BUY       1785                1.0000          0             33,279             33,279                 0
            167,497 03/28/16 SELL      2859                1.0000          0            167,497            167,497                 0
          5,415,068 03/28/16 BUY       3235                1.0000          0          5,415,068          5,415,068                 0
             62,851 03/28/16 BUY       3664                1.0000          0             62,851             62,851                 0
            677,102 03/28/16 SELL  71141717                1.0000          0            677,102            677,102                 0
             21,461 03/29/16 SELL       561                1.0000          0             21,461             21,461                 0
             41,961 03/29/16 SELL       708                1.0000          0             41,961             41,961                 0
             27,299 03/29/16 SELL       827                1.0000          0             27,299             27,299                 0
             11,930 03/29/16 SELL      1210                1.0000          0             11,930             11,930                 0
             37,373 03/29/16 SELL      1383                1.0000          0             37,373             37,373                 0
            146,772 03/29/16 SELL      1492                1.0000          0            146,772            146,772                 0
             24,550 03/29/16 SELL      1529                1.0000          0             24,550             24,550                 0
             24,461 03/29/16 BUY       1798                1.0000          0             24,461             24,461                 0
            744,617 03/29/16 SELL      2862                1.0000          0            744,617            744,617                 0
            484,222 03/29/16 BUY       3242                1.0000          0            484,222            484,222                 0
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             30,824 03/29/16 SELL      3672                1.0000          0             30,824             30,824                 0
            370,662 03/29/16 SELL  71141720                1.0000          0            370,662            370,662                 0
            672,781 03/30/16 SELL      1307                1.0000          0            672,781            672,781                 0
             11,829 03/30/16 BUY       1496                1.0000          0             11,829             11,829                 0
            258,073 03/30/16 BUY       1814                1.0000          0            258,073            258,073                 0
            251,125 03/30/16 SELL      2870                1.0000          0            251,125            251,125                 0
          3,409,043 03/30/16 BUY       3247                1.0000          0          3,409,043          3,409,043                 0
              1,551 03/30/16 SELL      3685                1.0000          0              1,551              1,551                 0
                784 03/30/16 BUY      19262                1.0000          0                784                784                 0
          8,788,232 03/30/16 SELL  71141726                1.0000          0          8,788,232          8,788,232                 0
              8,126 03/31/16 BUY        565                1.0000          0              8,126              8,126                 0
              6,845 03/31/16 BUY        844                1.0000          0              6,845              6,845                 0
            114,996 03/31/16 BUY       1255                1.0000          0            114,996            114,996                 0
            379,457 03/31/16 BUY       1392                1.0000          0            379,457            379,457                 0
              7,354 03/31/16 BUY       1497                1.0000          0              7,354              7,354                 0
            230,812 03/31/16 SELL      1825                1.0000          0            230,812            230,812                 0
              4,241 03/31/16 BUY       2903                1.0000          0              4,241              4,241                 0
          7,977,147 03/31/16 SELL      3253                1.0000          0          7,977,147          7,977,147                 0
              4,924 03/31/16 BUY       3712                1.0000          0              4,924              4,924                 0
                  5 03/31/16 BUY       4779                1.0000          0                  5                  5                 0
                282 03/31/16 BUY      19267                1.0000          0                282                282                 0
          4,680,403 03/31/16 BUY   71141728                1.0000          0          4,680,403          4,680,403                 0
              4,488 04/01/16 BUY        568                1.0000          0              4,488              4,488                 0
                127 04/01/16 BUY        713                1.0000          0                127                127                 0
                161 04/01/16 BUY        867                1.0000          0                161                161                 0
            194,403 04/01/16 SELL      1282                1.0000          0            194,403            194,403                 0
              2,247 04/01/16 BUY       1310                1.0000          0              2,247              2,247                 0
                201 04/01/16 BUY       1408                1.0000          0                201                201                 0
            332,632 04/01/16 SELL      1502                1.0000          0            332,632            332,632                 0
              1,116 04/01/16 BUY       1533                1.0000          0              1,116              1,116                 0
             22,752 04/01/16 BUY       1841                1.0000          0             22,752             22,752                 0
             77,940 04/01/16 SELL      2921                1.0000          0             77,940             77,940                 0
          2,663,884 04/01/16 BUY       3263                1.0000          0          2,663,884          2,663,884                 0
             18,981 04/01/16 BUY       3733                1.0000          0             18,981             18,981                 0
                  2 04/01/16 BUY       4780                1.0000          0                  2                  2                 0
                584 04/01/16 SELL     16517                1.0000          0                584                584                 0
                 28 04/01/16 SELL     18906                1.0000          0                 28                 28                 0
                 13 04/01/16 BUY      19270                1.0000          0                 13                 13                 0
                 54 04/01/16 BUY      75501                1.0000          0                 54                 54                 0
            474,409 04/01/16 SELL  71141740                1.0000          0            474,409            474,409                 0
             27,420 04/04/16 BUY        715                1.0000          0             27,420             27,420                 0
             49,492 04/04/16 BUY       1291                1.0000          0             49,492             49,492                 0
          5,000,000 04/04/16 SELL      1311                1.0000          0          5,000,000          5,000,000                 0
             53,437 04/04/16 BUY       1436                1.0000          0             53,437             53,437                 0
             83,544 04/04/16 SELL      1844                1.0000          0             83,544             83,544                 0
            100,760 04/04/16 SELL      2928                1.0000          0            100,760            100,760                 0
            139,376 04/04/16 BUY       3269                1.0000          0            139,376            139,376                 0
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             94,109 04/04/16 BUY       3761                1.0000          0             94,109             94,109                 0
             48,185 04/04/16 SELL  71141742                1.0000          0             48,185             48,185                 0
            169,878 04/05/16 SELL      1299                1.0000          0            169,878            169,878                 0
            214,237 04/05/16 BUY       1312                1.0000          0            214,237            214,237                 0
              9,663 04/05/16 BUY       1510                1.0000          0              9,663              9,663                 0
            314,895 04/05/16 BUY       1538                1.0000          0            314,895            314,895                 0
             75,922 04/05/16 BUY       1853                1.0000          0             75,922             75,922                 0
            105,317 04/05/16 BUY       2929                1.0000          0            105,317            105,317                 0
            735,526 04/05/16 SELL      3278                1.0000          0            735,526            735,526                 0
             31,808 04/05/16 SELL      3783                1.0000          0             31,808             31,808                 0
              1,079 04/05/16 SELL     19272                1.0000          0              1,079              1,079                 0
              1,033 04/06/16 BUY        872                1.0000          0              1,033              1,033                 0
             37,507 04/06/16 BUY       1309                1.0000          0             37,507             37,507                 0
            132,580 04/06/16 BUY       1511                1.0000          0            132,580            132,580                 0
             16,943 04/06/16 BUY       1857                1.0000          0             16,943             16,943                 0
            485,375 04/06/16 BUY       2932                1.0000          0            485,375            485,375                 0
          3,352,727 04/06/16 SELL      3283                1.0000          0          3,352,727          3,352,727                 0
             98,914 04/06/16 BUY       3801                1.0000          0             98,914             98,914                 0
                 28 04/06/16 BUY      19040                1.0000          0                 28                 28                 0
             65,303 04/07/16 SELL       898                1.0000          0             65,303             65,303                 0
              1,610 04/07/16 BUY       1320                1.0000          0              1,610              1,610                 0
            274,773 04/07/16 BUY       1542                1.0000          0            274,773            274,773                 0
             97,226 04/07/16 BUY       1871                1.0000          0             97,226             97,226                 0
            343,997 04/07/16 BUY       2934                1.0000          0            343,997            343,997                 0
          2,608,976 04/07/16 BUY       3288                1.0000          0          2,608,976          2,608,976                 0
             10,382 04/07/16 BUY       3844                1.0000          0             10,382             10,382                 0
             50,508 04/07/16 SELL  71141748                1.0000          0             50,508             50,508                 0
            156,894 04/08/16 SELL       915                1.0000          0            156,894            156,894                 0
              7,424 04/08/16 BUY       1335                1.0000          0              7,424              7,424                 0
             27,456 04/08/16 BUY       1446                1.0000          0             27,456             27,456                 0
             72,854 04/08/16 SELL      1545                1.0000          0             72,854             72,854                 0
             86,264 04/08/16 SELL      1893                1.0000          0             86,264             86,264                 0
            346,505 04/08/16 BUY       2946                1.0000          0            346,505            346,505                 0
          2,280,460 04/08/16 SELL      3293                1.0000          0          2,280,460          2,280,460                 0
            307,190 04/08/16 BUY       3885                1.0000          0            307,190            307,190                 0
             12,240 04/08/16 BUY   71141764                1.0000          0             12,240             12,240                 0
            354,424 04/11/16 BUY        571                1.0000          0            354,424            354,424                 0
            134,899 04/11/16 SELL       731                1.0000          0            134,899            134,899                 0
             14,751 04/11/16 BUY        934                1.0000          0             14,751             14,751                 0
              6,534 04/11/16 BUY       1367                1.0000          0              6,534              6,534                 0
             25,482 04/11/16 SELL      1454                1.0000          0             25,482             25,482                 0
             80,903 04/11/16 BUY       1514                1.0000          0             80,903             80,903                 0
            111,700 04/11/16 BUY       1584                1.0000          0            111,700            111,700                 0
            312,261 04/11/16 BUY       1909                1.0000          0            312,261            312,261                 0
            344,034 04/11/16 SELL      2974                1.0000          0            344,034            344,034                 0
          7,336,780 04/11/16 BUY       3298                1.0000          0          7,336,780          7,336,780                 0
            255,984 04/11/16 SELL      3936                1.0000          0            255,984            255,984                 0
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             77,618 04/11/16 SELL     75568                1.0000          0             77,618             77,618                 0
            197,880 04/11/16 SELL  71141766                1.0000          0            197,880            197,880                 0
            447,975 04/12/16 SELL       572                1.0000          0            447,975            447,975                 0
             24,542 04/12/16 BUY        951                1.0000          0             24,542             24,542                 0
            430,829 04/12/16 BUY       1314                1.0000          0            430,829            430,829                 0
             15,034 04/12/16 BUY       1378                1.0000          0             15,034             15,034                 0
            107,488 04/12/16 BUY       1467                1.0000          0            107,488            107,488                 0
                149 04/12/16 SELL      1597                1.0000          0                149                149                 0
             60,632 04/12/16 SELL      1916                1.0000          0             60,632             60,632                 0
            236,947 04/12/16 BUY       2985                1.0000          0            236,947            236,947                 0
            303,736 04/12/16 SELL      3307                1.0000          0            303,736            303,736                 0
            231,379 04/12/16 SELL      3968                1.0000          0            231,379            231,379                 0
             25,724 04/12/16 BUY      75581                1.0000          0             25,724             25,724                 0
            241,226 04/13/16 BUY        751                1.0000          0            241,226            241,226                 0
            148,280 04/13/16 BUY        966                1.0000          0            148,280            148,280                 0
            126,162 04/13/16 BUY       1315                1.0000          0            126,162            126,162                 0
             52,458 04/13/16 BUY       1484                1.0000          0             52,458             52,458                 0
              8,919 04/13/16 BUY       1522                1.0000          0              8,919              8,919                 0
             17,427 04/13/16 BUY       1929                1.0000          0             17,427             17,427                 0
             39,400 04/13/16 SELL      2997                1.0000          0             39,400             39,400                 0
          3,048,768 04/13/16 BUY       3312                1.0000          0          3,048,768          3,048,768                 0
            163,375 04/13/16 BUY       3999                1.0000          0            163,375            163,375                 0
             15,810 04/13/16 SELL  71141769                1.0000          0             15,810             15,810                 0
            211,168 04/14/16 SELL       765                1.0000          0            211,168            211,168                 0
             53,294 04/14/16 BUY        971                1.0000          0             53,294             53,294                 0
            220,667 04/14/16 BUY       1526                1.0000          0            220,667            220,667                 0
                191 04/14/16 SELL      1602                1.0000          0                191                191                 0
             39,247 04/14/16 SELL      1942                1.0000          0             39,247             39,247                 0
          4,307,451 04/14/16 BUY       3317                1.0000          0          4,307,451          4,307,451                 0
             25,400 04/14/16 SELL      4031                1.0000          0             25,400             25,400                 0
            580,525 04/14/16 SELL  71141783                1.0000          0            580,525            580,525                 0
            825,085 04/15/16 BUY        574                1.0000          0            825,085            825,085                 0
            124,334 04/15/16 BUY        776                1.0000          0            124,334            124,334                 0
             21,664 04/15/16 BUY        976                1.0000          0             21,664             21,664                 0
            888,425 04/15/16 BUY       1328                1.0000          0            888,425            888,425                 0
            187,683 04/15/16 BUY       1504                1.0000          0            187,683            187,683                 0
             83,940 04/15/16 BUY       1528                1.0000          0             83,940             83,940                 0
            260,000 04/15/16 SELL      1606                1.0000          0            260,000            260,000                 0
              6,558 04/15/16 SELL      1954                1.0000          0              6,558              6,558                 0
            174,525 04/15/16 BUY       3023                1.0000          0            174,525            174,525                 0
             95,441 04/15/16 BUY       3322                1.0000          0             95,441             95,441                 0
             24,832 04/15/16 SELL      4083                1.0000          0             24,832             24,832                 0
             18,675 04/15/16 SELL  71141786                1.0000          0             18,675             18,675                 0
              3,476 04/18/16 BUY        781                1.0000          0              3,476              3,476                 0
             26,857 04/18/16 BUY        985                1.0000          0             26,857             26,857                 0
            183,597 04/18/16 BUY       1329                1.0000          0            183,597            183,597                 0
              7,692 04/18/16 BUY       1415                1.0000          0              7,692              7,692                 0
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              3,570 04/18/16 BUY       1520                1.0000          0              3,570              3,570                 0
            547,951 04/18/16 BUY       1531                1.0000          0            547,951            547,951                 0
                127 04/18/16 SELL      1607                1.0000          0                127                127                 0
             22,220 04/18/16 BUY       1964                1.0000          0             22,220             22,220                 0
             55,543 04/18/16 BUY       3031                1.0000          0             55,543             55,543                 0
            127,546 04/18/16 BUY       3327                1.0000          0            127,546            127,546                 0
             19,939 04/18/16 SELL      4139                1.0000          0             19,939             19,939                 0
            100,928 04/18/16 BUY      75621                1.0000          0            100,928            100,928                 0
             84,182 04/18/16 SELL  71141788                1.0000          0             84,182             84,182                 0
              8,391 04/19/16 BUY       1419                1.0000          0              8,391              8,391                 0
             13,705 04/19/16 BUY       1528                1.0000          0             13,705             13,705                 0
            360,186 04/19/16 SELL      1536                1.0000          0            360,186            360,186                 0
                149 04/19/16 BUY       1608                1.0000          0                149                149                 0
            271,587 04/19/16 SELL      1972                1.0000          0            271,587            271,587                 0
                757 04/19/16 BUY       3035                1.0000          0                757                757                 0
          1,187,279 04/19/16 BUY       3332                1.0000          0          1,187,279          1,187,279                 0
              2,388 04/19/16 BUY       4149                1.0000          0              2,388              2,388                 0
              6,857 04/20/16 BUY        993                1.0000          0              6,857              6,857                 0
          1,753,765 04/20/16 BUY       1330                1.0000          0          1,753,765          1,753,765                 0
             15,739 04/20/16 BUY       1533                1.0000          0             15,739             15,739                 0
            194,621 04/20/16 SELL      1537                1.0000          0            194,621            194,621                 0
             17,446 04/20/16 BUY       1976                1.0000          0             17,446             17,446                 0
              1,215 04/20/16 BUY       3040                1.0000          0              1,215              1,215                 0
          3,061,064 04/20/16 BUY       3337                1.0000          0          3,061,064          3,061,064                 0
             27,141 04/20/16 BUY       4171                1.0000          0             27,141             27,141                 0
              1,483 04/20/16 SELL  71141790                1.0000          0              1,483              1,483                 0
              2,425 04/21/16 BUY        576                1.0000          0              2,425              2,425                 0
             42,120 04/21/16 BUY        786                1.0000          0             42,120             42,120                 0
          1,800,000 04/21/16 BUY       1331                1.0000          0          1,800,000          1,800,000                 0
            157,059 04/21/16 SELL      1543                1.0000          0            157,059            157,059                 0
                 81 04/21/16 SELL      1615                1.0000          0                 81                 81                 0
            153,337 04/21/16 SELL      1989                1.0000          0            153,337            153,337                 0
            767,850 04/21/16 SELL      3342                1.0000          0            767,850            767,850                 0
             16,403 04/21/16 BUY       4184                1.0000          0             16,403             16,403                 0
              1,016 04/21/16 SELL  71141792                1.0000          0              1,016              1,016                 0
              5,089 04/22/16 BUY       1440                1.0000          0              5,089              5,089                 0
                165 04/22/16 SELL      1624                1.0000          0                165                165                 0
            103,037 04/22/16 BUY       1991                1.0000          0            103,037            103,037                 0
             30,732 04/22/16 BUY       3045                1.0000          0             30,732             30,732                 0
          2,141,672 04/22/16 SELL      3347                1.0000          0          2,141,672          2,141,672                 0
              9,292 04/22/16 BUY       4192                1.0000          0              9,292              9,292                 0
             48,619 04/22/16 SELL  71141794                1.0000          0             48,619             48,619                 0
              8,654 04/25/16 BUY        999                1.0000          0              8,654              8,654                 0
          2,170,938 04/25/16 BUY       1337                1.0000          0          2,170,938          2,170,938                 0
            295,370 04/25/16 SELL      1627                1.0000          0            295,370            295,370                 0
              1,848 04/25/16 BUY       1999                1.0000          0              1,848              1,848                 0
            125,625 04/25/16 BUY       3352                1.0000          0            125,625            125,625                 0
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              1,774 04/26/16 BUY       1452                1.0000          0              1,774              1,774                 0
            255,552 04/26/16 SELL      1546                1.0000          0            255,552            255,552                 0
            657,759 04/26/16 SELL      3047                1.0000          0            657,759            657,759                 0
          9,272,080 04/26/16 SELL      3357                1.0000          0          9,272,080          9,272,080                 0
              5,466 04/26/16 BUY       4203                1.0000          0              5,466              5,466                 0
          7,999,276 04/26/16 BUY   71141797                1.0000          0          7,999,276          7,999,276                 0
            282,785 04/27/16 BUY       1341                1.0000          0            282,785            282,785                 0
             51,564 04/27/16 BUY       1563                1.0000          0             51,564             51,564                 0
             49,513 04/27/16 SELL      1632                1.0000          0             49,513             49,513                 0
            441,501 04/27/16 BUY       2022                1.0000          0            441,501            441,501                 0
             50,385 04/27/16 SELL      3055                1.0000          0             50,385             50,385                 0
            763,091 04/27/16 SELL      3363                1.0000          0            763,091            763,091                 0
                145 04/27/16 BUY       4219                1.0000          0                145                145                 0
                 81 04/27/16 SELL     75660                1.0000          0                 81                 81                 0
            682,078 04/27/16 SELL  71141803                1.0000          0            682,078            682,078                 0
          2,564,958 04/28/16 BUY       1344                1.0000          0          2,564,958          2,564,958                 0
             37,298 04/28/16 BUY       1550                1.0000          0             37,298             37,298                 0
                170 04/28/16 SELL      1633                1.0000          0                170                170                 0
                968 04/28/16 BUY       2049                1.0000          0                968                968                 0
          1,135,909 04/28/16 BUY       3368                1.0000          0          1,135,909          1,135,909                 0
          8,345,220 04/28/16 SELL  71141807                1.0000          0          8,345,220          8,345,220                 0
              7,151 04/29/16 BUY        579                1.0000          0              7,151              7,151                 0
             80,358 04/29/16 BUY       1559                1.0000          0             80,358             80,358                 0
            265,000 04/29/16 SELL      1634                1.0000          0            265,000            265,000                 0
            175,650 04/29/16 SELL      2058                1.0000          0            175,650            175,650                 0
            831,998 04/29/16 BUY       3098                1.0000          0            831,998            831,998                 0
          3,247,261 04/29/16 SELL      3374                1.0000          0          3,247,261          3,247,261                 0
          4,797,705 04/29/16 SELL  71141812                1.0000          0          4,797,705          4,797,705                 0
                416 05/02/16 BUY        581                1.0000          0                416                416                 0
                 93 05/02/16 BUY        799                1.0000          0                 93                 93                 0
                154 05/02/16 BUY       1008                1.0000          0                154                154                 0
          3,192,008 05/02/16 SELL      1349                1.0000          0          3,192,008          3,192,008                 0
                 74 05/02/16 BUY       1460                1.0000          0                 74                 74                 0
             42,990 05/02/16 BUY       1563                1.0000          0             42,990             42,990                 0
                419 05/02/16 BUY       1576                1.0000          0                419                419                 0
                865 05/02/16 BUY       1638                1.0000          0                865                865                 0
            153,506 05/02/16 SELL      2064                1.0000          0            153,506            153,506                 0
            143,676 05/02/16 BUY       3117                1.0000          0            143,676            143,676                 0
             16,464 05/02/16 BUY       3376                1.0000          0             16,464             16,464                 0
                149 05/02/16 BUY       4236                1.0000          0                149                149                 0
                  0 05/02/16 BUY      19277                1.0000          0                  0                  0                 0
             58,846 05/02/16 SELL     75682                1.0000          0             58,846             58,846                 0
            511,798 05/02/16 SELL  71141825                1.0000          0            511,798            511,798                 0
            286,300 05/03/16 BUY         28                1.0000          0            286,300            286,300                 0
                  0 05/03/16 SELL      1462                1.0000          0                  0                  0                 0
            661,045 05/03/16 BUY       1564                1.0000          0            661,045            661,045                 0
             95,488 05/03/16 SELL      2071                1.0000          0             95,488             95,488                 0
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            237,710 05/03/16 BUY       3124                1.0000          0            237,710            237,710                 0
            519,309 05/03/16 SELL      3385                1.0000          0            519,309            519,309                 0
              5,716 05/03/16 SELL      4253                1.0000          0              5,716              5,716                 0
                 28 05/03/16 SELL     19844                1.0000          0                 28                 28                 0
         35,117,443 05/04/16 BUY         71                1.0000          0         35,117,443         35,117,443                 0
          1,247,582 05/04/16 BUY        176                1.0000          0          1,247,582          1,247,582                 0
              3,666 05/04/16 BUY        583                1.0000          0              3,666              3,666                 0
              1,742 05/04/16 BUY       1011                1.0000          0              1,742              1,742                 0
             70,883 05/04/16 SELL      1567                1.0000          0             70,883             70,883                 0
             55,641 05/04/16 SELL      1649                1.0000          0             55,641             55,641                 0
            120,341 05/04/16 SELL      2073                1.0000          0            120,341            120,341                 0
            297,906 05/04/16 SELL      3133                1.0000          0            297,906            297,906                 0
          2,599,783 05/04/16 SELL      3391                1.0000          0          2,599,783          2,599,783                 0
             14,316 05/04/16 BUY       4266                1.0000          0             14,316             14,316                 0
             37,521 05/04/16 SELL  71141827                1.0000          0             37,521             37,521                 0
         35,403,743 05/05/16 SELL        72                1.0000          0         35,403,743         35,403,743                 0
          1,247,582 05/05/16 SELL       178                1.0000          0          1,247,582          1,247,582                 0
            287,145 05/05/16 BUY       1351                1.0000          0            287,145            287,145                 0
                639 05/05/16 BUY       1588                1.0000          0                639                639                 0
             14,824 05/05/16 BUY       2076                1.0000          0             14,824             14,824                 0
             27,836 05/05/16 BUY       3144                1.0000          0             27,836             27,836                 0
            583,906 05/05/16 SELL      3397                1.0000          0            583,906            583,906                 0
              2,014 05/05/16 SELL      4360                1.0000          0              2,014              2,014                 0
             29,995 05/06/16 BUY        807                1.0000          0             29,995             29,995                 0
             18,851 05/06/16 BUY       1596                1.0000          0             18,851             18,851                 0
             49,046 05/06/16 SELL      1659                1.0000          0             49,046             49,046                 0
             53,127 05/06/16 SELL      2080                1.0000          0             53,127             53,127                 0
            248,694 05/06/16 BUY       3155                1.0000          0            248,694            248,694                 0
            413,051 05/06/16 BUY       3403                1.0000          0            413,051            413,051                 0
             26,967 05/06/16 BUY       4414                1.0000          0             26,967             26,967                 0
            107,288 05/06/16 SELL  71141835                1.0000          0            107,288            107,288                 0
             19,375 05/09/16 SELL       585                1.0000          0             19,375             19,375                 0
            122,468 05/09/16 BUY        816                1.0000          0            122,468            122,468                 0
             31,224 05/09/16 SELL      1029                1.0000          0             31,224             31,224                 0
             13,144 05/09/16 SELL      1463                1.0000          0             13,144             13,144                 0
             30,472 05/09/16 BUY       1578                1.0000          0             30,472             30,472                 0
             24,827 05/09/16 SELL      1604                1.0000          0             24,827             24,827                 0
            108,862 05/09/16 BUY       1660                1.0000          0            108,862            108,862                 0
            137,503 05/09/16 BUY       2094                1.0000          0            137,503            137,503                 0
            172,286 05/09/16 SELL      3160                1.0000          0            172,286            172,286                 0
          4,149,684 05/09/16 BUY       3408                1.0000          0          4,149,684          4,149,684                 0
             56,831 05/09/16 BUY       4497                1.0000          0             56,831             56,831                 0
                745 05/09/16 BUY   71141837                1.0000          0                745                745                 0
              5,546 05/10/16 BUY       1035                1.0000          0              5,546              5,546                 0
             84,526 05/10/16 SELL      1581                1.0000          0             84,526             84,526                 0
            113,693 05/10/16 SELL      2096                1.0000          0            113,693            113,693                 0
            287,518 05/10/16 SELL      3170                1.0000          0            287,518            287,518                 0
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            294,475 05/10/16 BUY       3417                1.0000          0            294,475            294,475                 0
            147,281 05/10/16 BUY       4539                1.0000          0            147,281            147,281                 0
             19,723 05/10/16 BUY   71141848                1.0000          0             19,723             19,723                 0
              4,632 05/11/16 BUY       1040                1.0000          0              4,632              4,632                 0
              3,020 05/11/16 BUY       1470                1.0000          0              3,020              3,020                 0
            484,908 05/11/16 BUY       1583                1.0000          0            484,908            484,908                 0
                107 05/11/16 SELL      1675                1.0000          0                107                107                 0
             24,973 05/11/16 SELL      2103                1.0000          0             24,973             24,973                 0
            439,247 05/11/16 BUY       3186                1.0000          0            439,247            439,247                 0
          3,689,540 05/11/16 BUY       3422                1.0000          0          3,689,540          3,689,540                 0
             15,340 05/11/16 BUY       4576                1.0000          0             15,340             15,340                 0
             13,268 05/11/16 BUY      75731                1.0000          0             13,268             13,268                 0
          1,733,494 05/12/16 BUY       1366                1.0000          0          1,733,494          1,733,494                 0
            331,830 05/12/16 SELL      1587                1.0000          0            331,830            331,830                 0
            100,642 05/12/16 BUY       1629                1.0000          0            100,642            100,642                 0
             29,922 05/12/16 SELL      1676                1.0000          0             29,922             29,922                 0
             39,493 05/12/16 SELL      2114                1.0000          0             39,493             39,493                 0
             62,736 05/12/16 SELL      3194                1.0000          0             62,736             62,736                 0
          1,758,575 05/12/16 SELL      3428                1.0000          0          1,758,575          1,758,575                 0
             17,040 05/12/16 BUY       4592                1.0000          0             17,040             17,040                 0
             97,476 05/12/16 BUY      75733                1.0000          0             97,476             97,476                 0
            263,830 05/12/16 SELL  71141851                1.0000          0            263,830            263,830                 0
              7,549 05/13/16 BUY       1049                1.0000          0              7,549              7,549                 0
              2,721 05/13/16 BUY       1475                1.0000          0              2,721              2,721                 0
            230,279 05/13/16 SELL      1599                1.0000          0            230,279            230,279                 0
             47,219 05/13/16 SELL      2119                1.0000          0             47,219             47,219                 0
            235,932 05/13/16 BUY       3228                1.0000          0            235,932            235,932                 0
            451,635 05/13/16 SELL      3433                1.0000          0            451,635            451,635                 0
             26,792 05/13/16 SELL      4618                1.0000          0             26,792             26,792                 0
             27,291 05/13/16 SELL  71141854                1.0000          0             27,291             27,291                 0
                245 05/16/16 SELL      1055                1.0000          0                245                245                 0
             31,905 05/16/16 BUY       1377                1.0000          0             31,905             31,905                 0
            159,515 05/16/16 BUY       1606                1.0000          0            159,515            159,515                 0
             42,965 05/16/16 SELL      1632                1.0000          0             42,965             42,965                 0
              9,307 05/16/16 BUY       1678                1.0000          0              9,307              9,307                 0
            382,234 05/16/16 BUY       2125                1.0000          0            382,234            382,234                 0
            173,804 05/16/16 SELL      3235                1.0000          0            173,804            173,804                 0
          1,619,519 05/16/16 SELL      3438                1.0000          0          1,619,519          1,619,519                 0
             13,127 05/16/16 SELL      4637                1.0000          0             13,127             13,127                 0
             72,127 05/16/16 SELL  71141856                1.0000          0             72,127             72,127                 0
             24,039 05/17/16 BUY       1619                1.0000          0             24,039             24,039                 0
                120 05/17/16 SELL      1679                1.0000          0                120                120                 0
             27,151 05/17/16 SELL      2131                1.0000          0             27,151             27,151                 0
            159,814 05/17/16 BUY       3244                1.0000          0            159,814            159,814                 0
          2,044,461 05/17/16 BUY       3446                1.0000          0          2,044,461          2,044,461                 0
            122,989 05/17/16 SELL      4661                1.0000          0            122,989            122,989                 0
          1,100,603 05/17/16 SELL  71141858                1.0000          0          1,100,603          1,100,603                 0

  FD496                                                                                                                   PAGE     347
  SCHEDULE H (FORM 5500 - 4J-4)                         DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST                 C 31092
  SCHEDULE OF REPORTABLE TRANSACTIONS                                                                                    JUNE 30,2015
  TRANSACTIONS WITH SAME PARTY                                        BASE CURRENCY:   USD                  THROUGH      JUNE 30,2016

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



                                                      BASED ON MARKET VALUE OF          986,450,655     5% VALUE OF        49,322,532
  IDENTITY OF PARTY INVOLVED                       PURCHASE PRICE    EXPENSES      COST OF ASSET      CURRENT VALUE         NET GAIN
                DESCRIPTION OF ASSET                SELLING PRICE                                                           OR (LOSS)
            407,388 05/18/16 BUY       1621                1.0000          0            407,388            407,388                 0
              7,570 05/18/16 SELL      2138                1.0000          0              7,570              7,570                 0
             83,642 05/18/16 BUY       3248                1.0000          0             83,642             83,642                 0
          2,434,668 05/18/16 SELL      3453                1.0000          0          2,434,668          2,434,668                 0
             98,628 05/18/16 SELL      4679                1.0000          0             98,628             98,628                 0
          1,989,657 05/18/16 BUY   71141865                1.0000          0          1,989,657          1,989,657                 0
              3,264 05/19/16 BUY       1065                1.0000          0              3,264              3,264                 0
            249,137 05/19/16 BUY       1623                1.0000          0            249,137            249,137                 0
             27,021 05/19/16 BUY       1646                1.0000          0             27,021             27,021                 0
             79,247 05/19/16 BUY       2150                1.0000          0             79,247             79,247                 0
            281,193 05/19/16 SELL      3251                1.0000          0            281,193            281,193                 0
          1,974,090 05/19/16 SELL      3458                1.0000          0          1,974,090          1,974,090                 0
             85,686 05/19/16 BUY       4697                1.0000          0             85,686             85,686                 0
            247,555 05/19/16 BUY      20499                1.0000          0            247,555            247,555                 0
            104,187 05/20/16 BUY       1629                1.0000          0            104,187            104,187                 0
            186,831 05/20/16 BUY       2160                1.0000          0            186,831            186,831                 0
             23,352 05/20/16 BUY       3254                1.0000          0             23,352             23,352                 0
            216,148 05/20/16 SELL      3463                1.0000          0            216,148            216,148                 0
            102,139 05/20/16 BUY       4731                1.0000          0            102,139            102,139                 0
            247,555 05/20/16 SELL     20545                1.0000          0            247,555            247,555                 0
             48,510 05/20/16 SELL  71141867                1.0000          0             48,510             48,510                 0
              5,117 05/23/16 BUY       1068                1.0000          0              5,117              5,117                 0
              1,915 05/23/16 BUY       1636                1.0000          0              1,915              1,915                 0
            126,817 05/23/16 SELL      1663                1.0000          0            126,817            126,817                 0
                  0 05/23/16 BUY       1672                1.0000          0                  0                  0                 0
              9,501 05/23/16 SELL      1689                1.0000          0              9,501              9,501                 0
            139,474 05/23/16 BUY       2179                1.0000          0            139,474            139,474                 0
            130,330 05/23/16 BUY       3259                1.0000          0            130,330            130,330                 0
          4,067,666 05/23/16 BUY       3469                1.0000          0          4,067,666          4,067,666                 0
             75,851 05/23/16 SELL      4777                1.0000          0             75,851             75,851                 0
              1,335 05/23/16 BUY   71141871                1.0000          0              1,335              1,335                 0
              6,324 05/24/16 BUY        588                1.0000          0              6,324              6,324                 0
            103,289 05/24/16 SELL      1642                1.0000          0            103,289            103,289                 0
            177,451 05/24/16 BUY       2189                1.0000          0            177,451            177,451                 0
            298,439 05/24/16 SELL      3270                1.0000          0            298,439            298,439                 0
            333,108 05/24/16 SELL      3476                1.0000          0            333,108            333,108                 0
             11,818 05/24/16 BUY       4805                1.0000          0             11,818             11,818                 0
             30,357 05/24/16 BUY   71141881                1.0000          0             30,357             30,357                 0
              3,462 05/25/16 BUY        592                1.0000          0              3,462              3,462                 0
             64,913 05/25/16 SELL      1491                1.0000          0             64,913             64,913                 0
             97,456 05/25/16 SELL      1647                1.0000          0             97,456             97,456                 0
             50,620 05/25/16 SELL      1692                1.0000          0             50,620             50,620                 0
            145,553 05/25/16 SELL      2199                1.0000          0            145,553            145,553                 0
             75,388 05/25/16 BUY       3284                1.0000          0             75,388             75,388                 0
          4,333,295 05/25/16 SELL      3482                1.0000          0          4,333,295          4,333,295                 0
             22,518 05/25/16 BUY       4865                1.0000          0             22,518             22,518                 0
             83,692 05/25/16 SELL     75793                1.0000          0             83,692             83,692                 0
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          8,000,000 05/25/16 BUY   71141883                1.0000          0          8,000,000          8,000,000                 0
            128,571 05/26/16 SELL      1511                1.0000          0            128,571            128,571                 0
            124,084 05/26/16 BUY       1649                1.0000          0            124,084            124,084                 0
             32,479 05/26/16 SELL      1693                1.0000          0             32,479             32,479                 0
            121,486 05/26/16 SELL      2208                1.0000          0            121,486            121,486                 0
              6,666 05/26/16 BUY       3287                1.0000          0              6,666              6,666                 0
          2,156,398 05/26/16 BUY       3487                1.0000          0          2,156,398          2,156,398                 0
            197,330 05/26/16 BUY       4907                1.0000          0            197,330            197,330                 0
            529,440 05/26/16 BUY      75803                1.0000          0            529,440            529,440                 0
             17,232 05/26/16 SELL  71141886                1.0000          0             17,232             17,232                 0
              9,497 05/27/16 BUY        596                1.0000          0              9,497              9,497                 0
             23,418 05/27/16 SELL      1527                1.0000          0             23,418             23,418                 0
              9,544 05/27/16 BUY       1651                1.0000          0              9,544              9,544                 0
             32,479 05/27/16 BUY       1694                1.0000          0             32,479             32,479                 0
            120,754 05/27/16 SELL      2215                1.0000          0            120,754            120,754                 0
            317,196 05/27/16 SELL      3290                1.0000          0            317,196            317,196                 0
          1,339,255 05/27/16 BUY       3492                1.0000          0          1,339,255          1,339,255                 0
             32,646 05/27/16 SELL      4942                1.0000          0             32,646             32,646                 0
          8,869,070 05/27/16 SELL  71141893                1.0000          0          8,869,070          8,869,070                 0
             14,556 05/31/16 BUY        598                1.0000          0             14,556             14,556                 0
              2,358 05/31/16 BUY       1081                1.0000          0              2,358              2,358                 0
          8,540,000 05/31/16 SELL      1378                1.0000          0          8,540,000          8,540,000                 0
             42,508 05/31/16 BUY       1543                1.0000          0             42,508             42,508                 0
             38,509 05/31/16 BUY       1656                1.0000          0             38,509             38,509                 0
             37,252 05/31/16 BUY       1689                1.0000          0             37,252             37,252                 0
            234,587 05/31/16 SELL      2225                1.0000          0            234,587            234,587                 0
             60,211 05/31/16 BUY       3299                1.0000          0             60,211             60,211                 0
            612,992 05/31/16 BUY       3497                1.0000          0            612,992            612,992                 0
             12,895 05/31/16 BUY       4980                1.0000          0             12,895             12,895                 0
            194,289 05/31/16 BUY      75910                1.0000          0            194,289            194,289                 0
          3,714,208 05/31/16 BUY   71141894                1.0000          0          3,714,208          3,714,208                 0
                407 06/01/16 BUY         92                1.0000          0                407                407                 0
                 14 06/01/16 BUY        186                1.0000          0                 14                 14                 0
                538 06/01/16 BUY        600                1.0000          0                538                538                 0
            158,202 06/01/16 BUY        861                1.0000          0            158,202            158,202                 0
                182 06/01/16 BUY       1086                1.0000          0                182                182                 0
              3,308 06/01/16 BUY       1380                1.0000          0              3,308              3,308                 0
             19,645 06/01/16 BUY       1554                1.0000          0             19,645             19,645                 0
                948 06/01/16 BUY       1666                1.0000          0                948                948                 0
             31,898 06/01/16 BUY       1695                1.0000          0             31,898             31,898                 0
                670 06/01/16 BUY       1696                1.0000          0                670                670                 0
             61,407 06/01/16 SELL      2234                1.0000          0             61,407             61,407                 0
              6,322 06/01/16 BUY       3314                1.0000          0              6,322              6,322                 0
            716,542 06/01/16 SELL      3508                1.0000          0            716,542            716,542                 0
             44,982 06/01/16 SELL      5000                1.0000          0             44,982             44,982                 0
                  3 06/01/16 BUY      20949                1.0000          0                  3                  3                 0
            785,686 06/01/16 BUY      75961                1.0000          0            785,686            785,686                 0
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            392,385 06/01/16 SELL  71141909                1.0000          0            392,385            392,385                 0
              7,714 06/02/16 BUY        871                1.0000          0              7,714              7,714                 0
              1,033 06/02/16 BUY       1087                1.0000          0              1,033              1,033                 0
             35,789 06/02/16 BUY       1561                1.0000          0             35,789             35,789                 0
            102,229 06/02/16 SELL      1669                1.0000          0            102,229            102,229                 0
             30,475 06/02/16 BUY       1718                1.0000          0             30,475             30,475                 0
            139,530 06/02/16 SELL      2238                1.0000          0            139,530            139,530                 0
              6,169 06/02/16 BUY       3321                1.0000          0              6,169              6,169                 0
         12,600,972 06/02/16 BUY       3515                1.0000          0         12,600,972         12,600,972                 0
             13,711 06/02/16 SELL      5020                1.0000          0             13,711             13,711                 0
          1,678,825 06/02/16 SELL     76035                1.0000          0          1,678,825          1,678,825                 0
         37,162,025 06/03/16 BUY        120                1.0000          0         37,162,025         37,162,025                 0
             33,469 06/03/16 BUY        886                1.0000          0             33,469             33,469                 0
             30,038 06/03/16 BUY       1565                1.0000          0             30,038             30,038                 0
          1,097,752 06/03/16 BUY       1670                1.0000          0          1,097,752          1,097,752                 0
             13,188 06/03/16 BUY       1728                1.0000          0             13,188             13,188                 0
             16,167 06/03/16 BUY       2244                1.0000          0             16,167             16,167                 0
             44,579 06/03/16 SELL      3333                1.0000          0             44,579             44,579                 0
          1,034,749 06/03/16 BUY       3520                1.0000          0          1,034,749          1,034,749                 0
             54,808 06/03/16 SELL      5029                1.0000          0             54,808             54,808                 0
            516,537 06/03/16 BUY      76046                1.0000          0            516,537            516,537                 0
         36,531,139 06/06/16 SELL       121                1.0000          0         36,531,139         36,531,139                 0
             87,982 06/06/16 BUY       1568                1.0000          0             87,982             87,982                 0
             52,560 06/06/16 SELL      1678                1.0000          0             52,560             52,560                 0
                124 06/06/16 SELL      1702                1.0000          0                124                124                 0
             38,824 06/06/16 SELL      2255                1.0000          0             38,824             38,824                 0
             94,629 06/06/16 SELL      3337                1.0000          0             94,629             94,629                 0
          1,654,456 06/06/16 BUY       3525                1.0000          0          1,654,456          1,654,456                 0
             25,989 06/06/16 SELL      5056                1.0000          0             25,989             25,989                 0
             29,627 06/06/16 BUY   71141925                1.0000          0             29,627             29,627                 0
              9,754 06/07/16 BUY       1576                1.0000          0              9,754              9,754                 0
             21,743 06/07/16 SELL      1680                1.0000          0             21,743             21,743                 0
             77,421 06/07/16 SELL      1737                1.0000          0             77,421             77,421                 0
            109,503 06/07/16 BUY       2263                1.0000          0            109,503            109,503                 0
            351,730 06/07/16 SELL      3340                1.0000          0            351,730            351,730                 0
            853,611 06/07/16 BUY       3530                1.0000          0            853,611            853,611                 0
             39,510 06/07/16 SELL      5074                1.0000          0             39,510             39,510                 0
              9,464 06/07/16 BUY   71141934                1.0000          0              9,464              9,464                 0
              2,478 06/08/16 BUY       1092                1.0000          0              2,478              2,478                 0
              1,161 06/08/16 SELL      1584                1.0000          0              1,161              1,161                 0
            542,317 06/08/16 SELL      1685                1.0000          0            542,317            542,317                 0
                 79 06/08/16 BUY       1704                1.0000          0                 79                 79                 0
            230,186 06/08/16 BUY       1746                1.0000          0            230,186            230,186                 0
             57,500 06/08/16 BUY       2268                1.0000          0             57,500             57,500                 0
             67,132 06/08/16 BUY       3345                1.0000          0             67,132             67,132                 0
          1,634,738 06/08/16 BUY       3536                1.0000          0          1,634,738          1,634,738                 0
              6,796 06/08/16 SELL      5087                1.0000          0              6,796              6,796                 0
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            356,046 06/09/16 BUY       1381                1.0000          0            356,046            356,046                 0
             67,036 06/09/16 BUY       1687                1.0000          0             67,036             67,036                 0
                110 06/09/16 SELL      1706                1.0000          0                110                110                 0
             59,146 06/09/16 SELL      2276                1.0000          0             59,146             59,146                 0
             42,350 06/09/16 SELL      3359                1.0000          0             42,350             42,350                 0
          1,205,391 06/09/16 BUY       3541                1.0000          0          1,205,391          1,205,391                 0
              4,039 06/09/16 SELL  71141936                1.0000          0              4,039              4,039                 0
              7,856 06/10/16 BUY        606                1.0000          0              7,856              7,856                 0
             80,926 06/10/16 SELL       898                1.0000          0             80,926             80,926                 0
            110,731 06/10/16 BUY       1588                1.0000          0            110,731            110,731                 0
             62,652 06/10/16 BUY       1691                1.0000          0             62,652             62,652                 0
             69,880 06/10/16 SELL      2283                1.0000          0             69,880             69,880                 0
            591,367 06/10/16 BUY       3370                1.0000          0            591,367            591,367                 0
            960,230 06/10/16 SELL      3548                1.0000          0            960,230            960,230                 0
              6,928 06/10/16 SELL      5118                1.0000          0              6,928              6,928                 0
            224,242 06/13/16 SELL       607                1.0000          0            224,242            224,242                 0
              2,538 06/13/16 SELL      1112                1.0000          0              2,538              2,538                 0
              1,989 06/13/16 BUY       1382                1.0000          0              1,989              1,989                 0
              4,911 06/13/16 BUY       1602                1.0000          0              4,911              4,911                 0
             25,932 06/13/16 BUY       1697                1.0000          0             25,932             25,932                 0
             21,438 06/13/16 SELL      1763                1.0000          0             21,438             21,438                 0
            248,900 06/13/16 BUY       2290                1.0000          0            248,900            248,900                 0
            289,447 06/13/16 BUY       3382                1.0000          0            289,447            289,447                 0
          3,999,338 06/13/16 SELL      3556                1.0000          0          3,999,338          3,999,338                 0
            271,769 06/13/16 SELL      5147                1.0000          0            271,769            271,769                 0
             22,357 06/13/16 SELL  71141938                1.0000          0             22,357             22,357                 0
              6,072 06/14/16 BUY        609                1.0000          0              6,072              6,072                 0
             42,984 06/14/16 SELL       905                1.0000          0             42,984             42,984                 0
              2,094 06/14/16 SELL      1117                1.0000          0              2,094              2,094                 0
             83,708 06/14/16 BUY       1610                1.0000          0             83,708             83,708                 0
            765,173 06/14/16 SELL      1700                1.0000          0            765,173            765,173                 0
             71,853 06/14/16 SELL      2295                1.0000          0             71,853             71,853                 0
              6,585 06/14/16 SELL      3388                1.0000          0              6,585              6,585                 0
          3,093,952 06/14/16 SELL      3565                1.0000          0          3,093,952          3,093,952                 0
             45,723 06/14/16 SELL      5155                1.0000          0             45,723             45,723                 0
             36,513 06/14/16 BUY      76075                1.0000          0             36,513             36,513                 0
            270,845 06/14/16 SELL  71141942                1.0000          0            270,845            270,845                 0
             14,586 06/15/16 BUY        614                1.0000          0             14,586             14,586                 0
             26,842 06/15/16 BUY        908                1.0000          0             26,842             26,842                 0
              2,189 06/15/16 SELL      1122                1.0000          0              2,189              2,189                 0
             36,513 06/15/16 BUY       1393                1.0000          0             36,513             36,513                 0
            343,286 06/15/16 SELL      1620                1.0000          0            343,286            343,286                 0
            333,966 06/15/16 BUY       1702                1.0000          0            333,966            333,966                 0
          1,499,915 06/15/16 BUY       1718                1.0000          0          1,499,915          1,499,915                 0
             41,651 06/15/16 BUY       2298                1.0000          0             41,651             41,651                 0
            245,310 06/15/16 BUY       3412                1.0000          0            245,310            245,310                 0
          3,373,455 06/15/16 SELL      3572                1.0000          0          3,373,455          3,373,455                 0
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             14,070 06/15/16 SELL      5163                1.0000          0             14,070             14,070                 0
             15,438 06/15/16 SELL     76079                1.0000          0             15,438             15,438                 0
             60,357 06/15/16 SELL  71141943                1.0000          0             60,357             60,357                 0
              2,246 06/16/16 SELL      1127                1.0000          0              2,246              2,246                 0
             21,074 06/16/16 BUY       1395                1.0000          0             21,074             21,074                 0
             31,018 06/16/16 BUY       1631                1.0000          0             31,018             31,018                 0
            111,202 06/16/16 BUY       1703                1.0000          0            111,202            111,202                 0
            378,527 06/16/16 SELL      1727                1.0000          0            378,527            378,527                 0
            137,557 06/16/16 SELL      2305                1.0000          0            137,557            137,557                 0
            525,000 06/16/16 SELL      3418                1.0000          0            525,000            525,000                 0
          2,198,618 06/16/16 BUY       3577                1.0000          0          2,198,618          2,198,618                 0
             22,457 06/16/16 SELL      5177                1.0000          0             22,457             22,457                 0
              4,175 06/16/16 SELL     76081                1.0000          0              4,175              4,175                 0
            701,671 06/16/16 SELL  71141952                1.0000          0            701,671            701,671                 0
            153,811 06/17/16 BUY        122                1.0000          0            153,811            153,811                 0
                927 06/17/16 BUY        616                1.0000          0                927                927                 0
            111,008 06/17/16 SELL       914                1.0000          0            111,008            111,008                 0
                580 06/17/16 SELL      1133                1.0000          0                580                580                 0
                755 06/17/16 BUY       1396                1.0000          0                755                755                 0
              2,288 06/17/16 BUY       1635                1.0000          0              2,288              2,288                 0
            173,790 06/17/16 BUY       1704                1.0000          0            173,790            173,790                 0
             97,601 06/17/16 SELL      1742                1.0000          0             97,601             97,601                 0
             24,443 06/17/16 BUY       1783                1.0000          0             24,443             24,443                 0
             44,901 06/17/16 BUY       2314                1.0000          0             44,901             44,901                 0
          1,089,953 06/17/16 SELL      3423                1.0000          0          1,089,953          1,089,953                 0
          1,144,211 06/17/16 BUY       3582                1.0000          0          1,144,211          1,144,211                 0
              5,368 06/17/16 BUY       5196                1.0000          0              5,368              5,368                 0
              5,524 06/17/16 BUY      76084                1.0000          0              5,524              5,524                 0
              2,199 06/20/16 BUY        618                1.0000          0              2,199              2,199                 0
                810 06/20/16 SELL      1139                1.0000          0                810                810                 0
             77,731 06/20/16 BUY       1640                1.0000          0             77,731             77,731                 0
            509,696 06/20/16 SELL      1751                1.0000          0            509,696            509,696                 0
             27,139 06/20/16 BUY       2324                1.0000          0             27,139             27,139                 0
            133,280 06/20/16 SELL      3428                1.0000          0            133,280            133,280                 0
         10,793,584 06/20/16 BUY       3588                1.0000          0         10,793,584         10,793,584                 0
             27,898 06/20/16 SELL      5213                1.0000          0             27,898             27,898                 0
             70,551 06/20/16 BUY      76089                1.0000          0             70,551             70,551                 0
             92,731 06/20/16 BUY   71141972                1.0000          0             92,731             92,731                 0
            785,105 06/21/16 SELL       124                1.0000          0            785,105            785,105                 0
              1,270 06/21/16 BUY        622                1.0000          0              1,270              1,270                 0
              2,723 06/21/16 SELL      1144                1.0000          0              2,723              2,723                 0
            195,209 06/21/16 SELL      1752                1.0000          0            195,209            195,209                 0
             48,707 06/21/16 SELL      1794                1.0000          0             48,707             48,707                 0
            138,958 06/21/16 SELL      2330                1.0000          0            138,958            138,958                 0
              7,125 06/21/16 SELL      3438                1.0000          0              7,125              7,125                 0
          3,762,274 06/21/16 BUY       3595                1.0000          0          3,762,274          3,762,274                 0
             66,705 06/21/16 BUY       5240                1.0000          0             66,705             66,705                 0
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             11,189 06/21/16 BUY      76094                1.0000          0             11,189             11,189                 0
              4,257 06/21/16 BUY   71141975                1.0000          0              4,257              4,257                 0
              7,039 06/22/16 BUY        626                1.0000          0              7,039              7,039                 0
             18,666 06/22/16 SELL      1151                1.0000          0             18,666             18,666                 0
             32,738 06/22/16 BUY       1753                1.0000          0             32,738             32,738                 0
              9,652 06/22/16 BUY       1806                1.0000          0              9,652              9,652                 0
             90,461 06/22/16 BUY       2334                1.0000          0             90,461             90,461                 0
            228,387 06/22/16 SELL      3442                1.0000          0            228,387            228,387                 0
            925,665 06/22/16 BUY       3599                1.0000          0            925,665            925,665                 0
             14,905 06/22/16 BUY       5246                1.0000          0             14,905             14,905                 0
             98,856 06/22/16 SELL     76104                1.0000          0             98,856             98,856                 0
            540,733 06/23/16 SELL       627                1.0000          0            540,733            540,733                 0
             12,880 06/23/16 BUY        924                1.0000          0             12,880             12,880                 0
              4,992 06/23/16 SELL      1156                1.0000          0              4,992              4,992                 0
              6,800 06/23/16 BUY       1705                1.0000          0              6,800              6,800                 0
             27,557 06/23/16 BUY       1758                1.0000          0             27,557             27,557                 0
              7,027 06/23/16 BUY       1816                1.0000          0              7,027              7,027                 0
            252,280 06/23/16 SELL      2338                1.0000          0            252,280            252,280                 0
            929,132 06/23/16 BUY       3454                1.0000          0            929,132            929,132                 0
            342,544 06/23/16 SELL      3605                1.0000          0            342,544            342,544                 0
             58,515 06/23/16 SELL     76119                1.0000          0             58,515             58,515                 0
              2,079 06/23/16 SELL  71141978                1.0000          0              2,079              2,079                 0
             59,692 06/24/16 BUY        628                1.0000          0             59,692             59,692                 0
             11,717 06/24/16 BUY       1162                1.0000          0             11,717             11,717                 0
            146,680 06/24/16 BUY       1668                1.0000          0            146,680            146,680                 0
            130,129 06/24/16 SELL      1763                1.0000          0            130,129            130,129                 0
            236,856 06/24/16 BUY       1833                1.0000          0            236,856            236,856                 0
             13,746 06/24/16 SELL      2349                1.0000          0             13,746             13,746                 0
            196,266 06/24/16 BUY       3460                1.0000          0            196,266            196,266                 0
          4,027,825 06/24/16 BUY       3610                1.0000          0          4,027,825          4,027,825                 0
             84,310 06/24/16 BUY       5273                1.0000          0             84,310             84,310                 0
             10,030 06/24/16 BUY      76130                1.0000          0             10,030             10,030                 0
             66,188 06/27/16 BUY        937                1.0000          0             66,188             66,188                 0
              8,773 06/27/16 SELL      1170                1.0000          0              8,773              8,773                 0
            157,129 06/27/16 BUY       1398                1.0000          0            157,129            157,129                 0
            108,355 06/27/16 SELL      1686                1.0000          0            108,355            108,355                 0
             78,167 06/27/16 SELL      1775                1.0000          0             78,167             78,167                 0
             71,606 06/27/16 SELL      1861                1.0000          0             71,606             71,606                 0
             98,514 06/27/16 SELL      2382                1.0000          0             98,514             98,514                 0
          1,061,153 06/27/16 SELL      3467                1.0000          0          1,061,153          1,061,153                 0
         14,209,546 06/27/16 SELL      3615                1.0000          0         14,209,546         14,209,546                 0
            103,540 06/27/16 BUY       5289                1.0000          0            103,540            103,540                 0
            140,089 06/27/16 SELL     76152                1.0000          0            140,089            140,089                 0
             53,987 06/28/16 BUY        943                1.0000          0             53,987             53,987                 0
              3,488 06/28/16 SELL      1176                1.0000          0              3,488              3,488                 0
             41,734 06/28/16 SELL      1690                1.0000          0             41,734             41,734                 0
             30,299 06/28/16 SELL      1782                1.0000          0             30,299             30,299                 0
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             53,471 06/28/16 SELL      1873                1.0000          0             53,471             53,471                 0
            148,138 06/28/16 SELL      2398                1.0000          0            148,138            148,138                 0
            528,858 06/28/16 BUY       3475                1.0000          0            528,858            528,858                 0
         16,065,232 06/28/16 SELL      3622                1.0000          0         16,065,232         16,065,232                 0
             45,874 06/28/16 BUY       5322                1.0000          0             45,874             45,874                 0
            160,322 06/28/16 BUY      76171                1.0000          0            160,322            160,322                 0
         13,960,735 06/28/16 BUY   71141981                1.0000          0         13,960,735         13,960,735                 0
              2,693 06/29/16 BUY        630                1.0000          0              2,693              2,693                 0
             15,883 06/29/16 BUY        946                1.0000          0             15,883             15,883                 0
             75,084 06/29/16 BUY       1037                1.0000          0             75,084             75,084                 0
              7,411 06/29/16 SELL      1182                1.0000          0              7,411              7,411                 0
              4,959 06/29/16 SELL      1697                1.0000          0              4,959              4,959                 0
            334,597 06/29/16 SELL      1719                1.0000          0            334,597            334,597                 0
            111,102 06/29/16 SELL      1783                1.0000          0            111,102            111,102                 0
            100,223 06/29/16 SELL      1889                1.0000          0            100,223            100,223                 0
             80,670 06/29/16 SELL      2419                1.0000          0             80,670             80,670                 0
             46,276 06/29/16 SELL      3478                1.0000          0             46,276             46,276                 0
          5,511,646 06/29/16 BUY       3628                1.0000          0          5,511,646          5,511,646                 0
              4,996 06/29/16 BUY       5355                1.0000          0              4,996              4,996                 0
          8,322,603 06/29/16 SELL  71141984                1.0000          0          8,322,603          8,322,603                 0
              5,765 06/30/16 BUY        633                1.0000          0              5,765              5,765                 0
             75,084 06/30/16 SELL      1038                1.0000          0             75,084             75,084                 0
              2,267 06/30/16 SELL      1191                1.0000          0              2,267              2,267                 0
          1,296,246 06/30/16 BUY       1399                1.0000          0          1,296,246          1,296,246                 0
              1,212 06/30/16 BUY       1706                1.0000          0              1,212              1,212                 0
            181,639 06/30/16 SELL      1728                1.0000          0            181,639            181,639                 0
            323,639 06/30/16 BUY       1786                1.0000          0            323,639            323,639                 0
            230,368 06/30/16 SELL      1919                1.0000          0            230,368            230,368                 0
             81,807 06/30/16 BUY       2428                1.0000          0             81,807             81,807                 0
            638,250 06/30/16 BUY       3538                1.0000          0            638,250            638,250                 0
          4,122,533 06/30/16 BUY       3633                1.0000          0          4,122,533          4,122,533                 0
             27,131 06/30/16 SELL      5394                1.0000          0             27,131             27,131                 0
          4,095,818 06/30/16 SELL  71141989                1.0000          0          4,095,818          4,095,818                 0
  ------------------                                             ------------ ------------------ ------------------  ----------------
      2,061,780,283          BROKER TOTAL                                  0      2,061,780,283      2,061,780,283                 0
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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 30,2015

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

NONINTEREST-BEARING CASH
------------------------
------------------------

AUD AUSTRALIAN DOLLAR 1,833 1,835
2,387.490

AUD COLL AUSTRALIAN DOLLAR CASH COLLATERAL 2,171,598 2,123,360
2,762,634.140

BCBA BILATERAL SWAPS COLLATERAL BANK OF AMERICA NA 255,000 255,000
255,000.000

BCGS BILATERAL SWAPS COLLATERAL GOLDMAN SACHS INTERNATIONAL 980,000 980,000
980,000.000

GBP BRITISH POUND 44,390 43,684
27,776.460

GBP COLL BRITISH POUND STERLING CASH COLLATERAL 5,969,720 6,035,890
3,837,915.980

CAD CANADIAN DOLLAR 11,946 11,842
14,784.170

CASH CASH 22,361 22,361
22,360.740

USD COLL CASH COLLATERAL HELD AT BR TRUST REC 12,880,481 12,880,481
12,880,481.280

DKK DANISH KRONE 90 90
602.170

EUR COLL ECU COLLATERAL ACCOUNT 2,156,790 2,107,635
1,891,612.690

EUR EURO 34,307 34,121
30,623.600

HKD HONG KONG DOLLAR 68,092 68,094
527,903.600

HUF HUNGARIAN FORINT 3 3
796.620
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SHARES / PAR

INR INDIAN RUPEE 0 0
11.130

IDR INDONESIAN RUPIAH 0 0
.850

JPY JAPANESE YEN 164,363 165,933
20,304,415.000

JPY COLL JPY CASH COLLATERAL 4,441,219 4,319,018
528,496,650.000

NOK NORWEGIAN KRONE 15,673 15,417
121,292.110

RUB RUSSIAN ROUBLES 910 910
50,721.410

SGD SINGAPORE DOLLAR 1,080 1,022
1,376.080

KRW SOUTH KOREA WON 1 1
1,239.000

SEK SWEDISH KRONA 522 524
4,343.760

SEK COLL SWEDISH KRONA CASH COLLATERAL 394,663 393,946
3,268,767.040

CHF SWISS FRANC 2,040 2,046
1,912.030

CASH U. S. DOLLAR 617,450 617,450
617,450.400

USVT USD VM FOR CENTRAL CLEARING BROKER CITIB 5,179,636 5,179,636
5,179,636.250

TOTAL NONINTEREST-BEARING CASH 35,414,171 35,260,300
----------------- -----------------
----------------- -----------------
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INVESTMENT PURPOSES AT END OF YEAR BASE CURRENCY: USD AS OF JUNE 30,2015

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

GENERAL INVESTMENTS
-------------------
-------------------

INTEREST-BEARING CASH (INCLUDING MM ACCTS & CD)
-----------------------------------------------

261992572 DREYFUS CASH MGT FD MONTHLY VARIABLE 12/31/2049 8,869 8,869
8,869.220

90262Y869 UBS MONEY SER SELECT PRIME PFD FD MONTHLY VARIABLE 12/31/2049 82,290,764 82,290,764
82,290,764.410

TOTAL INTEREST-BEARING CASH (INCLUDING MM ACCTS & CD) 82,299,634 82,299,634

CORPORATE DEBT INSTRUMENTS: ALL OTHER
-------------------------------------

8B1783B ACRISURE LLC TLB 1LN DD FUNDED LX144572 SEMI-ANN. 0.000% 05/19/2022 16,379 16,902
16,923.080

8B1771B ACRISURE LLC 1L TLB DD UNFUNDED SEMI-ANN. 0.000% 05/19/2022 0 0
37,472.520

7B6188B ACRISURE TLB - FIRST LIEN LX144364 SEMI-ANN. 0.000% 04/29/2022 490,648 494,985
495,604.400

00507VAC3 ACTIVISION BLIZZARD 5.625% 15/SEP/2021 SEMI-ANN. 5.625% 09/15/2021 56,445 55,518
53,000.000

00508XAF1 ACTUANT CORP CALLABLE NOTES FIXED 5.625% SEMI-ANN. 5.625% 06/15/2022 358,625 356,125
350,000.000

006ESCBF3 ADELPHIA COMMUNICATIONS CORP SR NT 10.87 SEMI-ANN. 10.875% 10/01/2010 14,800 1,388
185,000.000

006ESCBC0 ADELPHIA COMMUNICATIONS CORP SR NT 7.75% SEMI-ANN. 7.750% 01/15/2009 0 9,375
1,250,000.000

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

00101JAF3 ADT CORP/THE CALLABLE NOTES FIXED 3.5% 1 SEMI-ANN. 3.500% 07/15/2022 876,500 859,750
950,000.000
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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 30,2015

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

00101JAK2 ADT CORP/THE CALLABLE NOTES FIXED 6.25% SEMI-ANN. 6.250% 10/15/2021 187,812 182,700
174,000.000

007903AZ0 ADVANCED MICRO DEVICES INC CALLABLE NOTE SEMI-ANN. 6.750% 03/01/2019 119,000 123,420
136,000.000

00766TAC4 AECOM CALLABLE NOTES FIXED 5.875% 15/OCT SEMI-ANN. 5.875% 10/15/2024 188,550 182,475
180,000.000

00130HBT1 AES CORP/VA CALLABLE NOTES FIXED 4.875% SEMI-ANN. 4.875% 05/15/2023 673,750 658,000
700,000.000

00130HBN4 AES CORP/VA CALLABLE NOTES FIXED 8% 01/J SEMI-ANN. 8.000% 06/01/2020 130,480 129,360
RATINGS: B1 BB- 112,000.000

00855UAB5 AGROKOR DD CALLABLE NOTES FIXED 8.875% 0 SEMI-ANN. 8.875% 02/01/2020 295,097 290,512
268,000.000

01377RAB9 ALCATEL-LUCENT USA INC CALLABLE NOTES FI SEMI-ANN. 6.750% 11/15/2020 473,625 475,875
450,000.000

8B4669B ALERE INC. (FKA IM US HOLDINGS, LLC) TER SEMI-ANN. 0.000% 06/15/2022 548,625 551,155
550,000.000

02154VAA9 ALTICE LUXEMBOURG SA CALLABLE NOTES FIXE SEMI-ANN. 7.750% 05/15/2022 370,931 353,138
365,000.000

02155FAA3 ALTICE US FINANCE I CORP CALLABLE NOTES SEMI-ANN. 5.375% 07/15/2023 360,000 351,000
360,000.000

02406PAL4 AMERICAN AXLE & MANUFACTURING INC CALLAB SEMI-ANN. 6.625% 10/15/2022 297,850 294,000
280,000.000

025676AL1 AMERICAN EQUITY INVESTMENT LIFE HOLDING SEMI-ANN. 6.625% 07/15/2021 906,625 898,875
850,000.000

39193DB AMERICAN STOCK TRANS & TRST TL-LIE; LX13 SEMI-ANN. 0.000% 06/11/2020 299,625 299,126
300,000.000

032177AF4 AMSTED INDUSTRIES INC CALLABLE NOTES FIX SEMI-ANN. 5.375% 09/15/2024 658,125 645,125
650,000.000

03232PAD0 AMSURG CORP CALLABLE NOTES FIXED 5.625% SEMI-ANN. 5.625% 07/15/2022 138,380 137,190
136,000.000

035287AE1 ANIXTER INC CALLABLE NOTES FIXED 5.125% SEMI-ANN. 5.125% 10/01/2021 104,000 101,750
100,000.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD491 PAGE 10
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 30,2015

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

03674PAL7 ANTERO RESOURCES CORP CALLABLE NOTES FIX SEMI-ANN. 5.375% 11/01/2021 134,330 127,680
133,000.000

03674PAJ2 ANTERO RESOURCES CORP CALLABLE NOTES FIX SEMI-ANN. 6.000% 12/01/2020 91,003 89,445
89,000.000

037833BF6 APPLE INC CALLABLE NOTES FIXED 2.7% 13/M SEMI-ANN. 2.700% 05/13/2022 349,356 346,423
350,000.000

038521AM2 ARAMARK SERVICES INC CALLABLE NOTES FIXE SEMI-ANN. 5.750% 03/15/2020 148,589 148,248
142,000.000

03938LAS3 ARCELORMITTAL CALLABLE NOTES FIXED 7.25% SEMI-ANN. FLOATING 03/01/2041 217,830 207,760
212,000.000

03938LAX2 ARCELORMITTAL CALLABLE NOTES FIXED 7% 25 SEMI-ANN. FLOATING 02/25/2022 99,190 98,053
91,000.000

7B7022B ARIA ENERGY TLB - FIRST LIEN LX144351 SEMI-ANN. 0.000% 05/18/2022 396,000 401,500
400,000.000

05070GAE8 AUDATEX NORTH AMERICA INC CALLABLE NOTES SEMI-ANN. 6.000% 06/15/2021 940,500 924,750
900,000.000

053499AG4 AVAYA INC CALLABLE NOTES FIXED 7% 01/APR SEMI-ANN. 7.000% 04/01/2019 151,125 146,625
150,000.000

058498AT3 BALL CORP CALLABLE NOTES FIXED 5.25% 01/ SEMI-ANN. 5.250% 07/01/2025 200,000 197,750
200,000.000

7B6187B BIOPLAN/ ARCADE (TRIPOLIS) TLB - FIRST L SEMI-ANN. 0.000% 09/13/2021 169,575 171,570
199,500.000

09739DAA8 BOISE CASCADE CO CALLABLE NOTES FIXED 6. SEMI-ANN. 6.375% 11/01/2020 221,018 220,234
209,000.000

8B9769B BOOT BARN INC TL 1ST LIEN SEMI-ANN. 0.000% 06/24/2021 544,500 544,500
550,000.000

106777AD7 BREITBURN ENERGY PARTNERS LP / BREITBURN SEMI-ANN. 7.875% 04/15/2022 76,950 78,850
95,000.000

11283WAC8 BROOKFIELD RESIDENTIAL PROPERTIES INC CA SEMI-ANN. 6.375% 05/15/2025 300,000 294,000
300,000.000

117043AP4 BRUNSWICK CORP/DE CALLABLE NOTES FIXED 4 SEMI-ANN. 4.625% 05/15/2021 30,225 29,850
30,000.000
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12008RAG2 BUILDERS FIRSTSOURCE INC CALLABLE NOTES SEMI-ANN. 7.625% 06/01/2021 138,653 137,655
133,000.000

120111BL2 BUILDING MATERIALS CORP OF AMERICA CALLA SEMI-ANN. 6.750% 05/01/2021 131,285 129,270
124,000.000

120462AA4 BUMBLE BEE HOLDINGS INC CALLABLE NOTES F SEMI-ANN. 9.000% 12/15/2017 892,650 891,438
850,000.000

12685JAA3 CABLE ONE INC CALLABLE NOTES FIXED 5.75% SEMI-ANN. 5.750% 06/15/2022 502,548 506,250
500,000.000

12686CBB4 CABLEVISION SYSTEMS CORP CALLABLE NOTES SEMI-ANN. 5.875% 09/15/2022 78,625 71,780
74,000.000

131477AN1 CALUMET SPECIALTY PRODUCTS PARTNERS LP / SEMI-ANN. 6.500% 04/15/2021 134,640 133,960
136,000.000

131477AL5 CALUMET SPECIALTY PRODUCTS PARTNERS LP / SEMI-ANN. 7.625% 01/15/2022 146,813 147,900
145,000.000

8B2565B CAPSTONE LOGISTICS TLB L1 LX141184 SEMI-ANN. 0.000% 10/07/2021 297,000 297,000
300,000.000

144577AH6 CARRIZO OIL & GAS INC CALLABLE NOTES FIX SEMI-ANN. 6.250% 04/15/2023 6,105 6,015
6,000.000

14574XAC8 CARROLS RESTAURANT GROUP INC CALLABLE NO SEMI-ANN. 8.000% 05/01/2022 209,500 210,000
200,000.000

146900AQ8 CASCADES INC CALLABLE NOTES FIXED 5.75% SEMI-ANN. 5.750% 07/15/2023 450,000 435,375
450,000.000

8B2546B CCC INFORMATION SERVICES TL LX127159 SEMI-ANN. 0.000% 12/20/2019 1,293,500 1,295,938
1,300,000.000

1248EPAU7 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 6.500% 04/30/2021 429,188 428,963
410,000.000

1248EPAX1 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL SEMI-ANN. 6.625% 01/31/2022 25,620 25,020
24,000.000

125134AA4 CEB INC CALLABLE NOTES FIXED 5.625% 15/J SEMI-ANN. 5.625% 06/15/2023 150,000 150,750
150,000.000

15089QAC8 CELANESE US HOLDINGS LLC CALLABLE NOTES SEMI-ANN. 5.875% 06/15/2021 141,012 138,030
129,000.000
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15089QAD6 CELANESE US HOLDINGS LLC CALLABLE NOTES SEMI-ANN. 4.625% 11/15/2022 21,420 20,790
21,000.000

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

156700AR7 CENTURYLINK INC CALLABLE NOTES FIXED 6.4 SEMI-ANN. 6.450% 06/15/2021 187,485 175,305
174,000.000

156700AX4 CENTURYLINK INC CALLABLE NOTES FIXED 6.7 SEMI-ANN. 6.750% 12/01/2023 147,730 136,426
136,000.000

162809AA5 CHECKERS DRIVE-IN RESTAURANTS INC CALLAB SEMI-ANN. 11.000% 12/01/2017 597,960 594,688
550,000.000

165167CL9 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 5.750% 03/15/2023 213,265 200,005
221,000.000

165167CF2 CHESAPEAKE ENERGY CORP CALLABLE NOTES FI SEMI-ANN. 6.625% 08/15/2020 250,513 238,875
245,000.000

172441AZ0 CINEMARK USA INC CALLABLE NOTES FIXED 4. SEMI-ANN. 4.875% 06/01/2023 139,174 133,614
139,000.000

172967JT9 CITIGROUP INC BOND FIXED 4.4% 10/JUN/202 SEMI-ANN. 4.400% 06/10/2025 348,572 348,695
350,000.000

184496AJ6 CLEAN HARBORS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.250% 08/01/2020 145,905 144,130
142,000.000

18538RAG8 CLEARWATER PAPER CORP CALLABLE NOTES FIX SEMI-ANN. 4.500% 02/01/2023 8,859 8,528
9,000.000

12592BAC8 CNH INDUSTRIAL CAPITAL LLC NOTES FIXED 3 SEMI-ANN. 3.875% 07/16/2018 249,105 250,313
250,000.000

12621EAJ2 CNO FINANCIAL GROUP INC CALLABLE NOTES F SEMI-ANN. 4.500% 05/30/2020 350,000 355,250
350,000.000

19238VAG0 COGECO CABLE INC CALLABLE NOTES FIXED 4. SEMI-ANN. 4.875% 05/01/2020 139,570 138,040
136,000.000

19240CAA1 COGENT COMMUNICATIONS GROUP INC CALLABLE SEMI-ANN. 5.375% 03/01/2022 136,340 134,130
136,000.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD491 PAGE 13
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 30,2015

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

20337YAA5 COMMSCOPE TECHNOLOGIES FINANCE LLC CALLA SEMI-ANN. 6.000% 06/15/2025 300,000 298,875
300,000.000

20341WAC9 COMMUNICATIONS SALES & LEASING INC / CSL SEMI-ANN. 8.250% 10/15/2023 24,600 23,580
24,000.000

205768AK0 COMSTOCK RESOURCES INC CALLABLE NOTES FI SEMI-ANN. 10.000% 03/15/2020 688,750 631,456
700,000.000

8A5985B CONNOLLY CORP TL LIEN1 COV LITE; BGH39Q7 SEMI-ANN. 0.000% 05/12/2021 249,370 250,461
249,370.270

20854PAM1 CONSOL ENERGY INC CALLABLE NOTES FIXED 8 SEMI-ANN. 8.000% 04/01/2023 671,125 616,688
650,000.000

210795QD5 CONTINENTAL AIRLINES 2012-3 CLASS C PASS SEMI-ANN. 6.125% 04/29/2018 152,163 150,438
145,000.000

21220LAA1 CONTOURGLOBAL POWER HOLDINGS SA CALLABLE SEMI-ANN. 7.125% 06/01/2019 521,250 523,750
500,000.000

21244WAA9 CONVATEC HEALTHCARE E SA CALLABLE NOTES SEMI-ANN. 10.500% 12/15/2018 212,500 211,000
200,000.000

225310AJ0 CREDIT ACCEPTANCE CORP CALLABLE NOTES FI SEMI-ANN. 7.375% 03/15/2023 134,640 140,420
136,000.000

226373AK4 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTW SEMI-ANN. 6.250% 04/01/2023 70,380 70,720
68,000.000

228189AB2 CROWN AMERICAS LLC / CROWN AMERICAS CAPI SEMI-ANN. 4.500% 01/15/2023 158,340 147,323
156,000.000

126307AF4 CSC HOLDINGS LLC CALLABLE NOTES FIXED 6. SEMI-ANN. 6.750% 11/15/2021 533,750 527,500
500,000.000

12646RAB1 CST BRANDS INC CALLABLE NOTES FIXED 5% 0 SEMI-ANN. 5.000% 05/01/2023 15,432 14,925
15,000.000

23283PAC8 CYRUSONE LP / CYRUSONE FINANCE CORP CALL SEMI-ANN. 6.375% 11/15/2022 515,000 517,500
500,000.000

233707AB4 DAE AVIATION HOLDINGS INC CALLABLE NOTES SEMI-ANN. 10.000% 07/15/2023 369,938 374,063
375,000.000

8B8936B DAE AVIATION STANDARD AERO TL L1 LX14504 SEMI-ANN. 0.000% 06/25/2022 298,500 300,000
300,000.000
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23918KAQ1 DAVITA HEALTHCARE PARTNERS INC CALLABLE SEMI-ANN. 5.125% 07/15/2024 141,259 136,568
139,000.000

23918KAR9 DAVITA HEALTHCARE PARTNERS INC CALLABLE SEMI-ANN. 5.000% 05/01/2025 103,129 99,138
103,000.000

8B7086B DELTEK TL 1ST LIEN COVLITE LX145142 SEMI-ANN. 0.000% 12/19/2022 199,000 200,501
200,000.000

247916AD1 DENBURY RESOURCES INC CALLABLE NOTES FIX SEMI-ANN. 5.500% 05/01/2022 196,983 186,533
209,000.000

249670AA8 DEPOSITORY TRUST & CLEARING CORP/THE CAL SEMI-ANN. FLOATING 12/31/2049 350,000 348,250
350,000.000

252603AA3 DIAMOND FOODS INC CALLABLE NOTES FIXED 7 SEMI-ANN. 7.000% 03/15/2019 131,445 130,175
127,000.000

25470XAB1 DISH DBS CORP CALLABLE NOTES FIXED 7.875 SEMI-ANN. 7.875% 09/01/2019 507,375 499,050
RATINGS: BA3 BB- 450,000.000

8B4673B DOLLAR TREE TL 1LN FIXED RATE COV TL BGH SEMI-ANN. 0.000% 05/26/2022 350,000 350,000
350,000.000

26613TAF7 DUPONT FABROS TECHNOLOGY LP CALLABLE NOT SEMI-ANN. 5.625% 06/15/2023 446,423 443,250
450,000.000

267482AE7 DYCOM INVESTMENTS INC CALLABLE NOTES FIX SEMI-ANN. 7.125% 01/15/2021 268,900 266,475
255,000.000

7B8428B EAGLE PARENT INC TLB BGH3S8879 LX144606 SEMI-ANN. 0.000% 05/21/2022 648,375 649,477
650,000.000

284902AC7 ELDORADO GOLD CORP CALLABLE NOTES FIXED SEMI-ANN. 6.125% 12/15/2020 645,125 643,500
650,000.000

8B8550B ENDO LUXEMBOURG FINANCE TLB 1ST LN BGH3W SEMI-ANN. 0.000% 06/24/2022 448,875 451,584
450,000.000

29266RAB4 ENERGIZER HOLDINGS INC CALLABLE NOTES FI SEMI-ANN. 4.700% 05/19/2021 101,125 101,240
100,000.000

29266RAC2 ENERGIZER HOLDINGS INC CALLABLE NOTES FI SEMI-ANN. 4.700% 05/24/2022 250,313 250,695
250,000.000

29977HAB6 EP ENERGY LLC / EP ENERGY FINANCE INC CA SEMI-ANN. 9.375% 05/01/2020 214,750 213,740
200,000.000
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268787AC2 EP ENERGY LLC / EVEREST ACQUISITION FINA SEMI-ANN. 6.375% 06/15/2023 600,000 601,500
600,000.000

29444UAM8 EQUINIX INC CALLABLE NOTES FIXED 5.375% SEMI-ANN. 5.375% 04/01/2023 237,475 230,000
230,000.000

8B0633B EXOPACK ZERO 05/19 LB 1LN COVLITE LX1447 SEMI-ANN. 0.000% 05/08/2019 239,258 240,240
239,392.410

303109AA0 FAGE DAIRY INDUSTRY SA / FAGE USA DAIRY SEMI-ANN. 9.875% 02/01/2020 142,970 141,780
RATINGS: B3 B- 136,000.000

315292AP7 FERRELLGAS LP / FERRELLGAS FINANCE CORP SEMI-ANN. 6.750% 01/15/2022 206,000 200,500
200,000.000

315292AQ5 FERRELLGAS LP / FERRELLGAS FINANCE CORP SEMI-ANN. 6.750% 06/15/2023 700,000 703,500
700,000.000

319963BJ2 FIRST DATA CORP CALLABLE NOTES FIXED 10. FLOATING 06/15/2021 149,655 146,190
132,000.000

319963BB9 FIRST DATA CORP CALLABLE NOTES FIXED 12. SEMI-ANN. 12.625% 01/15/2021 534,812 524,370
454,000.000

33938EAS6 FLEXTRONICS INTERNATIONAL LTD CALLABLE N SEMI-ANN. 5.000% 02/15/2023 138,775 132,542
130,000.000

30283WAC8 FTS INTERNATIONAL INC CALLABLE NOTES VAR QUARTERLY FLOATING 06/15/2020 898,650 895,581
900,000.000

9A4564B GATES GLOBAL LLC TL L1 COV LITE: TLLOAN/ SEMI-ANN. 0.000% 06/11/2021 578,209 572,066
580,000.000

36159RAG8 GEO GROUP INC/THE CALLABLE NOTES FIXED 5 SEMI-ANN. 5.125% 04/01/2023 36,094 34,913
35,000.000

374825AA5 GIBSON ENERGY INC CALLABLE NOTES FIXED 6 SEMI-ANN. 6.750% 07/15/2021 779,625 774,375
750,000.000

38869PAK0 GRAPHIC PACKAGING INTERNATIONAL INC CALL SEMI-ANN. 4.750% 04/15/2021 311,159 304,010
301,000.000

38869PAL8 GRAPHIC PACKAGING INTERNATIONAL INC CALL SEMI-ANN. 4.875% 11/15/2022 33,120 32,160
32,000.000

7B8072B GRD HOLDING III CORP BGH3S1AY2 TLB LX144 SEMI-ANN. 0.000% 05/19/2022 439,875 450,000
450,000.000
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39807UAA4 GREYSTAR REAL ESTATE PARTNERS LLC CALLAB SEMI-ANN. 8.250% 12/01/2022 284,600 284,850
270,000.000

7B6185B GROCERY OUTLET INC. (GOBP HOLDINGS) INIT SEMI-ANN. 0.000% 10/21/2021 299,248 299,948
299,248.120

402635AD8 GULFPORT ENERGY CORP CALLABLE NOTES FIXE SEMI-ANN. 6.625% 05/01/2023 6,090 6,075
6,000.000

40650VAA8 HALYARD HEALTH INC CALLABLE NOTES FIXED SEMI-ANN. 6.250% 10/15/2022 315,000 314,250
300,000.000

404119BM0 HCA INC CALLABLE NOTES FIXED 3.75% 15/MA SEMI-ANN. 3.750% 03/15/2019 93,275 91,683
91,000.000

404121AE5 HCA INC CALLABLE NOTES FIXED 5.875% 15/M SEMI-ANN. 5.875% 03/15/2022 39,375 38,063
35,000.000

404121AD7 HCA INC CALLABLE NOTES FIXED 7.5% 15/FEB SEMI-ANN. 7.500% 02/15/2022 259,675 253,874
221,000.000

42217KBF2 HEALTH CARE REIT INC CALLABLE NOTES FIXE SEMI-ANN. 4.000% 06/01/2025 499,630 493,480
500,000.000

436440AH4 HOLOGIC INC CALLABLE NOTES FIXED 5.25% 1 SEMI-ANN. 5.250% 07/15/2022 275,000 280,844
275,000.000

436440AF8 HOLOGIC INC CALLABLE NOTES FIXED 6.25% 0 SEMI-ANN. 6.250% 08/01/2020 128,216 128,266
124,000.000

7B5623B HOUGHTON MIFFLIN HARCOURT PUBLISHERS, IN SEMI-ANN. 0.000% 05/15/2021 746,750 748,125
750,000.000

41146AAH9 HRG GROUP INC CALLABLE NOTES FIXED 7.75% SEMI-ANN. 7.750% 01/15/2022 97,500 97,500
100,000.000

40434JAA8 HRG GROUP INC CALLABLE NOTES FIXED 7.875 SEMI-ANN. 7.875% 07/15/2019 627,000 633,000
600,000.000

7A7370B HUB INTERNATIONAL LTD TL1 B L+325 10/2/2 SEMI-ANN. 0.000% 10/02/2020 299,250 299,250
300,000.000

451102AX5 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 6.000% 08/01/2020 242,938 237,475
230,000.000

451102BF3 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES SEMI-ANN. 5.875% 02/01/2022 70,135 69,275
68,000.000
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449934AB4 IMS HEALTH INC CALLABLE NOTES FIXED 6% 0 SEMI-ANN. 6.000% 11/01/2020 100,880 99,910
97,000.000

44986UAA7 INEOS GROUP HOLDINGS SA CALLABLE NOTES F SEMI-ANN. 6.125% 08/15/2018 303,960 304,333
298,000.000

45672NAD3 INFOR US INC CALLABLE NOTES FIXED 6.5% 1 SEMI-ANN. 6.500% 05/15/2022 166,455 164,835
162,000.000

7B6184B INFORMATICA CORP UNFUNDED BRIDGE LOAN BG MONTHLY 0.000% 10/13/2015 0 0
500,000.000

8B2120B INFORMATICA TLB 1ST LIEN COV LITE LX1447 SEMI-ANN. 0.000% 06/03/2022 648,375 649,799
650,000.000

45840JAC1 INTERACTIVE DATA CORP CALLABLE NOTES FIX SEMI-ANN. 5.875% 04/15/2019 134,330 133,665
133,000.000

459745GC3 INTERNATIONAL LEASE FINANCE CORP CALLABL SEMI-ANN. 7.125% 09/01/2018 197,490 194,010
174,000.000

459745GL3 INTERNATIONAL LEASE FINANCE CORP NOTES F SEMI-ANN. 5.875% 04/01/2019 203,205 198,313
186,000.000

0B2322B IPREO HOLDINGS TLB L1 COV LITE; LX138814 SEMI-ANN. 0.000% 07/16/2021 488,458 486,325
488,768.840

8B8552B JACKS FAMILY REST TLB 1LN COV LIT BGH3WW SEMI-ANN. 0.000% 06/30/2022 544,500 547,938
550,000.000

47232MAA0 JEFFERIES FINANCE LLC / JFIN CO-ISSUER C SEMI-ANN. 7.375% 04/01/2020 261,688 260,363
265,000.000

47232MAC6 JEFFERIES FINANCE LLC / JFIN CO-ISSUER C SEMI-ANN. 7.500% 04/15/2021 450,000 449,370
450,000.000

7B4373B JEFFERIES FINANCE TL B BLA014CS8 5/1/202 SEMI-ANN. 0.000% 05/01/2020 594,000 600,000
600,000.000

48244BAC4 KCG HOLDINGS INC CALLABLE NOTES FIXED 6. SEMI-ANN. 6.875% 03/15/2020 152,243 153,435
159,000.000

487526AA3 KEHE DISTRIBUTORS LLC / KEHE FINANCE COR SEMI-ANN. 7.625% 08/15/2021 452,625 446,250
425,000.000

489399AG0 KENNEDY-WILSON INC CALLABLE NOTES FIXED SEMI-ANN. 5.875% 04/01/2024 708,938 696,500
700,000.000
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492914AS5 KEY ENERGY SERVICES INC CALLABLE NOTES F SEMI-ANN. 6.750% 03/01/2021 141,898 124,490
211,000.000

52471TAB3 LEGACY RESERVES LP / LEGACY RESERVES FIN SEMI-ANN. 8.000% 12/01/2020 216,380 215,760
248,000.000

52471TAD9 LEGACY RESERVES LP / LEGACY RESERVES FIN SEMI-ANN. 6.625% 12/01/2021 39,421 38,070
47,000.000

527298AY9 LEVEL 3 FINANCING INC CALLABLE NOTES FIX SEMI-ANN. 6.125% 01/15/2021 219,161 217,081
207,000.000

53079EAN4 LIBERTY MUTUAL GROUP INC CALLABLE BOND F SEMI-ANN. 7.800% 03/07/2087 45,514 43,845
RATINGS: BAA3 BB 37,000.000

8B2547B LIFE TIME FITNESS TLB 1 LN COVLITE LX144 SEMI-ANN. 0.000% 05/18/2022 547,342 546,769
550,000.000

55181XAA0 LYNX II CORP CALLABLE NOTES FIXED 6.375% SEMI-ANN. 6.375% 04/15/2023 211,000 206,750
200,000.000

563571AH1 MANITOWOC CO INC/THE CALLABLE NOTES FIXE SEMI-ANN. 8.500% 11/01/2020 141,240 139,425
132,000.000

570506AR6 MARKWEST ENERGY PARTNERS LP / MARKWEST E SEMI-ANN. 4.500% 07/15/2023 68,340 66,640
68,000.000

570506AS4 MARKWEST ENERGY PARTNERS LP / MARKWEST E SEMI-ANN. 4.875% 12/01/2024 180,612 170,085
174,000.000

574599BG0 MASCO CORP CALLABLE BOND FIXED 7.125% 15 SEMI-ANN. 7.125% 03/15/2020 103,908 103,240
RATINGS: BA2 BBB 89,000.000

575385AA7 MASONITE INTERNATIONAL CORP CALLABLE NOT SEMI-ANN. 5.625% 03/15/2023 135,850 132,113
130,000.000

6A7822B MCGRAW-HILL GLOBAL EDUCATION ; TERM LOAN SEMI-ANN. 0.000% 03/22/2019 349,499 350,907
349,125.000

580638AB0 MCGRAW-HILL GLOBAL EDUCATION HOLDINGS LL SEMI-ANN. FLOATING 04/01/2021 776,750 770,000
700,000.000

586049AB4 MEMORIAL PRODUCTION PARTNERS LP / MEMORI SEMI-ANN. 7.625% 05/01/2021 184,748 180,023
189,000.000

586049AE8 MEMORIAL PRODUCTION PARTNERS LP / MEMORI SEMI-ANN. 6.875% 08/01/2022 107,525 104,018
115,000.000
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595112BD4 MICRON TECHNOLOGY INC CALLABLE NOTES FIX SEMI-ANN. 5.250% 08/01/2023 824,000 790,969
825,000.000

59563KAA8 MIDAS INTERMEDIATE HOLDCO II LLC / MIDAS SEMI-ANN. 7.875% 10/01/2022 375,000 374,063
375,000.000

553331AA7 MPH ACQUISITION HOLDINGS LLC CALLABLE NO SEMI-ANN. 6.625% 04/01/2022 186,735 180,761
177,000.000

8B7048B MRI SOFTWARE TL L1 LX145010 SEMI-ANN. 0.000% 06/04/2021 447,750 450,752
450,000.000

55354GAA8 MSCI INC CALLABLE NOTES FIXED 5.25% 15/N SEMI-ANN. 5.250% 11/15/2024 33,200 32,400
32,000.000

632347AA8 NATHAN'S FAMOUS INC CALLABLE NOTES FIXED SEMI-ANN. 10.000% 03/15/2020 268,125 268,750
250,000.000

63607TAA9 NATIONAL FINANCIAL PARTNERS CORP CALLABL SEMI-ANN. 9.000% 07/15/2021 348,250 345,625
350,000.000

8B5032B NATIONAL TECHN SYS UNFUNDED DDTL BGH3UZN SEMI-ANN. 0.000% 06/11/2021 0 0
87,941.180

8B5045B NATIONAL TECHNICAL SYSTEM 1L TL BGH3UZKV SEMI-ANN. 0.000% 06/11/2021 481,866 481,847
487,058.820

63902MAB4 NATURAL RESOURCE PARTNERS LP / NRP FINAN SEMI-ANN. 9.125% 10/01/2018 135,873 123,015
139,000.000

78442FER5 NAVIENT CORP CALLABLE MEDIUM TERM NOTE F SEMI-ANN. 5.500% 01/15/2019 165,443 165,178
162,000.000

78442FEJ3 NAVIENT CORP CALLABLE MEDIUM TERM NOTE F SEMI-ANN. 8.000% 03/25/2020 432,724 433,735
RATINGS: BA1 BBB- 389,000.000

639365AG0 NAVIOS MARITIME HOLDINGS INC / NAVIOS MA SEMI-ANN. 7.375% 01/15/2022 135,790 128,205
148,000.000

62886EAR9 NCR CORP CALLABLE NOTES FIXED 5.875% 15/ SEMI-ANN. 5.875% 12/15/2021 560,063 566,500
550,000.000

62886EAS7 NCR CORP CALLABLE NOTES FIXED 6.375% 15/ SEMI-ANN. 6.375% 12/15/2023 437,154 450,500
425,000.000

9A4755B NORANDA ALUMINUM HOLDING CORPORATION : T SEMI-ANN. 0.000% 02/28/2019 278,623 249,321
299,484.540
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67000XAL0 NOVELIS INC/GA CALLABLE NOTES FIXED 8.37 SEMI-ANN. 8.375% 12/15/2017 416,000 414,500
400,000.000

67000XAM8 NOVELIS INC/GA CALLABLE NOTES FIXED 8.75 SEMI-ANN. 8.750% 12/15/2020 477,000 475,875
450,000.000

62941YAB3 NPC INTERNATIONAL INC / NPC OPERATING CO SEMI-ANN. 10.500% 01/15/2020 105,125 104,750
100,000.000

674215AD0 OASIS PETROLEUM INC CALLABLE NOTES FIXED SEMI-ANN. 6.500% 11/01/2021 145,363 144,275
145,000.000

674215AG3 OASIS PETROLEUM INC CALLABLE NOTES FIXED SEMI-ANN. 6.875% 03/15/2022 271,320 269,990
266,000.000

681904AS7 OMNICARE INC CALLABLE NOTES FIXED 4.75% SEMI-ANN. 4.750% 12/01/2022 170,130 168,540
159,000.000

4B8157B ONEX WIZARD ACQUISITION CO. 1L TL LX1431 SEMI-ANN. 0.000% 01/29/2022 69,753 69,886
69,825.000

683715AA4 OPEN TEXT CORP CALLABLE NOTES FIXED 5.62 SEMI-ANN. 5.625% 01/15/2023 1,007,813 990,000
1,000,000.000

690872AA4 OWENS-BROCKWAY GLASS CONTAINER INC CALLA SEMI-ANN. 5.000% 01/15/2022 254,375 246,875
250,000.000

69419BAA3 PACIFIC DRILLING SA CALLABLE NOTES FIXED SEMI-ANN. 5.375% 06/01/2020 350,018 312,848
413,000.000

71535PAC3 PERSTORP HOLDING AB CALLABLE NOTES FIXED SEMI-ANN. 11.000% 08/15/2017 212,500 211,500
200,000.000

716016AC4 PETCO ANIMAL SUPPLIES INC CALLABLE NOTES SEMI-ANN. 9.250% 12/01/2018 472,500 470,250
450,000.000

5A9682B PF CHANG'S CHINA BISTRO INC; TERM BORROW SEMI-ANN. 0.000% 06/22/2019 346,464 346,027
349,081.960

006ESCAR8 PFD ADELPHIA 10.5% 15/JUL/2004 SEMI-ANN. 10.500% 07/15/2004 22,000 2,063
275,000.000

74022DAJ9 PRECISION DRILLING CORP CALLABLE NOTES F SEMI-ANN. 5.250% 11/15/2024 48,160 48,720
56,000.000

74840LAA0 QUICKEN LOANS INC CALLABLE NOTES FIXED 5 SEMI-ANN. 5.750% 05/01/2025 200,000 191,500
200,000.000
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75281AAR0 RANGE RESOURCES CORP CALLABLE NOTES FIXE SEMI-ANN. 4.875% 05/15/2025 350,000 339,990
350,000.000

75886AAF5 REGENCY ENERGY PARTNERS LP / REGENCY ENE SEMI-ANN. 6.500% 07/15/2021 87,773 87,461
83,000.000

75947TAB0 RELIANCE INTERMEDIATE HOLDINGS LP CALLAB SEMI-ANN. 6.500% 04/01/2023 520,000 520,000
500,000.000

761519BD8 REVLON CONSUMER PRODUCTS CORP CALLABLE N SEMI-ANN. FLOATING 02/15/2021 133,000 130,340
133,000.000

761735AG4 REYNOLDS GROUP ISSUER INC / REYNOLDS GRO SEMI-ANN. 7.875% 08/15/2019 525,900 520,625
500,000.000

761735AH2 REYNOLDS GROUP ISSUER INC / REYNOLDS GRO SEMI-ANN. 9.875% 08/15/2019 253,294 248,850
237,000.000

761735AP4 REYNOLDS GROUP ISSUER INC / REYNOLDS GRO SEMI-ANN. 5.750% 10/15/2020 83,400 82,000
80,000.000

762760AB2 RICE ENERGY INC CALLABLE NOTES FIXED 6.2 SEMI-ANN. 6.250% 05/01/2022 146,450 143,913
145,000.000

767754CD4 RITE AID CORP CALLABLE NOTES FIXED 9.25% SEMI-ANN. 9.250% 03/15/2020 143,813 140,888
130,000.000

779270AG2 ROUNDY'S SUPERMARKETS INC CALLABLE NOTES SEMI-ANN. 10.250% 12/15/2020 147,675 140,250
165,000.000

8B5031B ROYAL HOLDINGS INC TL L1 COV LX144982 SEMI-ANN. 0.000% 06/10/2022 298,500 300,624
300,000.000

257867BB6 RR DONNELLEY & SONS CO CALLABLE NOTES FI SEMI-ANN. 6.000% 04/01/2024 161,850 156,780
156,000.000

74978DAA2 RR DONNELLEY & SONS CO CALLABLE NOTES FI SEMI-ANN. 7.875% 03/15/2021 179,010 176,085
156,000.000

785592AE6 SABINE PASS LIQUEFACTION LLC CALLABLE NO SEMI-ANN. FLOATING 02/01/2021 1,105,000 1,096,500
1,075,000.000

785592AH9 SABINE PASS LIQUEFACTION LLC CALLABLE NO SEMI-ANN. 6.250% 03/15/2022 220,234 216,315
209,000.000

78573NAA0 SABRE GLBL INC CALLABLE NOTES FIXED 5.37 SEMI-ANN. 5.375% 04/15/2023 341,250 344,750
350,000.000
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8B1773B SAGE PRODUCTS, INC. TERM LOAN LX128374 SEMI-ANN. 0.000% 12/13/2019 99,733 100,119
99,732.800

80007PAU3 SANDRIDGE ENERGY INC CALLABLE NOTES FIXE SEMI-ANN. 8.750% 06/01/2020 1,000,000 907,500
1,000,000.000

8B3295B SBA COMMUNICATIONS INC TL B 1L LX144920 SEMI-ANN. 0.000% 06/08/2022 396,000 396,252
400,000.000

80626PAA8 SCHAEFFLER HOLDING FINANCE BV CALLABLE B SEMI-ANN. FLOATING 08/15/2018 301,283 299,115
289,000.000

81211KAX8 SEALED AIR CORP CALLABLE BOND FIXED 5.5% SEMI-ANN. 5.500% 09/15/2025 250,000 251,875
250,000.000

81211KAU4 SEALED AIR CORP CALLABLE NOTES FIXED 5.2 SEMI-ANN. 5.250% 04/01/2023 148,035 142,888
142,000.000

817565CB8 SERVICE CORP INTERNATIONAL/US CALLABLE N SEMI-ANN. 5.375% 05/15/2024 170,910 169,290
162,000.000

78412FAP9 SESI LLC CALLABLE NOTES FIXED 7.125% 15/ SEMI-ANN. 7.125% 12/15/2021 135,200 137,800
130,000.000

82459AAC5 SHINGLE SPRINGS TRIBAL GAMING AUTHORITY SEMI-ANN. 9.750% 09/01/2021 139,810 137,640
124,000.000

82967NAJ7 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 4.250% 05/15/2020 29,888 29,850
30,000.000

82967NAL2 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 4.625% 05/15/2023 45,531 44,121
47,000.000

82967NAQ1 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 5.875% 10/01/2020 129,270 127,100
124,000.000

82967NAS7 SIRIUS XM RADIO INC CALLABLE NOTES FIXED SEMI-ANN. 6.000% 07/15/2024 726,250 707,000
700,000.000

78442FEH7 SLM CORP CALLABLE MEDIUM TERM NOTE FIXED SEMI-ANN. 8.450% 06/15/2018 138,415 137,801
RATINGS: BA1 BBB- 124,000.000

78454LAL4 SM ENERGY CO CALLABLE NOTES FIXED 5.625% SEMI-ANN. 5.625% 06/01/2025 600,000 593,880
600,000.000

7846ELAB3 SPCM SA CALLABLE NOTES FIXED 6% 15/JAN/2 SEMI-ANN. 6.000% 01/15/2022 127,050 124,933
121,000.000
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84762LAT2 SPECTRUM BRANDS INC CALLABLE NOTES FIXED SEMI-ANN. 5.750% 07/15/2025 400,000 406,000
400,000.000

84762LAN5 SPECTRUM BRANDS INC CALLABLE NOTES FIXED SEMI-ANN. 6.375% 11/15/2020 128,563 127,958
121,000.000

84762LAQ8 SPECTRUM BRANDS INC CALLABLE NOTES FIXED SEMI-ANN. 6.625% 11/15/2022 19,260 19,170
18,000.000

85207UAH8 SPRINT CORP CALLABLE NOTES FIXED 7.125% SEMI-ANN. 7.125% 06/15/2024 74,113 71,425
77,000.000

85207UAF2 SPRINT CORP CALLABLE NOTES FIXED 7.875% SEMI-ANN. 7.875% 09/15/2023 71,643 69,246
71,000.000

852061AQ3 SPRINT NEXTEL CORP CALLABLE NOTES FIXED SEMI-ANN. 7.000% 03/01/2020 176,142 172,944
159,000.000

852061AK6 SPRINT NEXTEL CORP CALLABLE NOTES FIXED SEMI-ANN. 9.000% 11/15/2018 676,058 668,522
592,000.000

85224CAB0 SQUARETWO FINANCIAL CORP CALLABLE NOTES SEMI-ANN. 11.625% 04/01/2017 114,000 110,250
150,000.000

78467JAA8 SS&C TECHNOLOGIES HOLDINGS INC CALLABLE SEMI-ANN. 5.875% 07/15/2023 450,000 454,500
450,000.000

85375CAW1 STANDARD PACIFIC CORP CALLABLE NOTES FIX SEMI-ANN. 10.750% 09/15/2016 99,013 98,568
RATINGS: B3 CCC 89,000.000

85375CBB6 STANDARD PACIFIC CORP CALLABLE NOTES FIX SEMI-ANN. 8.375% 01/15/2021 144,218 142,680
123,000.000

858119BC3 STEEL DYNAMICS INC CALLABLE NOTES FIXED SEMI-ANN. 5.125% 10/01/2021 65,748 65,130
65,000.000

858119AZ3 STEEL DYNAMICS INC CALLABLE NOTES FIXED SEMI-ANN. 5.250% 04/15/2023 102,250 99,250
100,000.000

858119BD1 STEEL DYNAMICS INC CALLABLE NOTES FIXED SEMI-ANN. 5.500% 10/01/2024 45,760 44,000
44,000.000

7B4816B STERIGENICS-NORDION HOLDINGS, LLC TERM L SEMI-ANN. 0.000% 05/06/2022 448,875 450,000
450,000.000

865033AB0 SUGARHOUSE HSP GAMING PROP MEZZ LP / SUG SEMI-ANN. 6.375% 06/01/2021 195,775 194,750
205,000.000
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86614WAB2 SUMMIT MIDSTREAM HOLDINGS LLC / SUMMIT M SEMI-ANN. 7.500% 07/01/2021 211,750 209,500
200,000.000

86614WAC0 SUMMIT MIDSTREAM HOLDINGS LLC / SUMMIT M SEMI-ANN. 5.500% 08/15/2022 53,473 53,480
56,000.000

87901BAA0 TEEKAY OFFSHORE PARTNERS LP/TEEKAY OFFSH QUARTERLY 6.000% 07/30/2019 140,985 140,985
156,000.000

88033GCA6 TENET HEALTHCARE CORP CALLABLE BOND FIXE SEMI-ANN. 4.375% 10/01/2021 51,940 51,808
53,000.000

87243QAB2 TENET HEALTHCARE CORP CALLABLE NOTES FIX SEMI-ANN. 6.000% 10/01/2020 387,503 387,049
363,000.000

88033GCK4 TENET HEALTHCARE CORP CALLABLE NOTES VAR QUARTERLY FLOATING 06/15/2020 398,000 403,500
400,000.000

88104LAA1 TERRAFORM POWER OPERATING LLC CALLABLE N SEMI-ANN. 5.875% 02/01/2023 356,840 355,250
350,000.000

88160QAA1 TESORO LOGISTICS LP / TESORO LOGISTICS F SEMI-ANN. 5.875% 10/01/2020 124,800 123,300
120,000.000

3B3215B TIBCO SOFTWARE INC TLB 1ST LIEN SEMI-ANN. 0.000% 11/04/2020 498,274 499,624
499,000.000

87261QAA1 TMS INTERNATIONAL CORP CALLABLE NOTES FI SEMI-ANN. 7.625% 10/15/2021 274,000 267,150
274,000.000

8B0632B TOUCHTUNES INTERACTIVE NTWK TL L1 LX1444 SEMI-ANN. 0.000% 05/28/2021 248,750 250,521
250,000.000

89236YAA2 TPC GROUP INC CALLABLE NOTES FIXED 8.75% SEMI-ANN. 8.750% 12/15/2020 818,125 786,250
850,000.000

893647AW7 TRANSDIGM INC CALLABLE NOTES FIXED 6% 15 SEMI-ANN. 6.000% 07/15/2022 131,300 128,375
130,000.000

7B1037B TRINSEO MATERIALS OPERATING S.C.A. TERM SEMI-ANN. 0.000% 10/15/2021 301,875 300,236
300,000.000

899745AA1 TUNICA-BILOXI GAMING AUTHORITY CALLABLE SEMI-ANN. 9.000% 11/15/2015 15,370 15,080
RATINGS: B2 B+ 29,000.000

903914AA7 ULTRA PETROLEUM CORP CALLABLE NOTES FIXE SEMI-ANN. 5.750% 12/15/2018 573,498 576,000
600,000.000
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913364AB1 UNITYMEDIA HESSEN GMBH & CO KG / UNITYME SEMI-ANN. 5.500% 01/15/2023 311,410 303,775
298,000.000

913364AD7 UNITYMEDIA HESSEN GMBH & CO KG / UNITYME SEMI-ANN. 5.000% 01/15/2025 550,125 545,875
550,000.000

5A7443B UNIVISION COMMUNICATIONS INC; TERM C4; SEMI-ANN. 0.000% 03/01/2020 198,727 198,192
199,474.610

903293BD9 USG CORP CALLABLE NOTES FIXED 5.5% 01/MA SEMI-ANN. 5.500% 03/01/2025 22,050 20,921
21,000.000

903293BC1 USG CORP CALLABLE NOTES FIXED 5.875% 01/ SEMI-ANN. 5.875% 11/01/2021 319,605 313,645
298,000.000

91911XAM6 VALEANT PHARMACEUTICALS INTERNATIONAL CA SEMI-ANN. 7.000% 10/01/2020 858,458 850,720
818,000.000

91829KAA1 VALEANT PHARMACEUTICALS INTERNATIONAL CA SEMI-ANN. 6.375% 10/15/2020 438,360 438,102
416,000.000

91831AAB7 VALEANT PHARMACEUTICALS INTERNATIONAL IN SEMI-ANN. 5.875% 05/15/2023 35,875 35,875
35,000.000

92240MBB3 VECTOR GROUP LTD CALLABLE NOTES FIXED 7. SEMI-ANN. 7.750% 02/15/2021 1,350,000 1,337,500
1,250,000.000

92345YAD8 VERISK ANALYTICS INC CALLABLE NOTES FIXE SEMI-ANN. 4.000% 06/15/2025 198,926 195,860
200,000.000

929160AR0 VULCAN MATERIALS CO CALLABLE NOTES FIXED SEMI-ANN. 7.500% 06/15/2021 216,748 208,150
181,000.000

95081QAK0 WESCO DISTRIBUTION INC CALLABLE NOTES FI SEMI-ANN. 5.375% 12/15/2021 189,720 187,860
186,000.000

960878AB2 WESTMORELAND COAL CO CALLABLE NOTES FIXE SEMI-ANN. 8.750% 01/01/2022 257,400 241,800
260,000.000

96208TAA2 WEX INC CALLABLE NOTES FIXED 4.75% 01/FE SEMI-ANN. 4.750% 02/01/2023 416,000 410,125
425,000.000

92933BAF1 WMG ACQUISITION CORP CALLABLE NOTES FIXE SEMI-ANN. 5.625% 04/15/2022 3,023 3,008
3,000.000

92933BAH7 WMG ACQUISITION CORP CALLABLE NOTES FIXE SEMI-ANN. 6.750% 04/15/2022 472,500 475,090
500,000.000
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92933BAE4 WMG ACQUISITION CORP CALLABLE NOTES FIXE SEMI-ANN. 6.000% 01/15/2021 156,180 155,040
152,000.000

383909AE8 WR GRACE & CO-CONN CALLABLE NOTES FIXED SEMI-ANN. 5.125% 10/01/2021 136,175 130,975
130,000.000

983130AT2 WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPI SEMI-ANN. 5.375% 03/15/2022 168,094 167,475
165,000.000

983130AV7 WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPI SEMI-ANN. 5.500% 03/01/2025 346,500 333,375
350,000.000

989194AK1 ZAYO GROUP LLC / ZAYO CAPITAL INC CALLAB SEMI-ANN. 6.375% 05/15/2025 600,000 582,000
600,000.000

8B7087B ZEP IN TLB L1 COV LITE LX144963 SEMI-ANN. 0.000% 06/17/2022 597,000 602,250
600,000.000

68245XAB5 1011778 BC ULC / NEW RED FINANCE INC CAL SEMI-ANN. 4.625% 01/15/2022 450,000 443,250
450,000.000

TOTAL CORPORATE DEBT INSTRUMENTS: ALL OTHER 84,420,320 82,587,037

PREFERRED
---------

2200154 CIA PARANAENSE DE ENERGIA PREFERENCE BRL 193,482 204,768
18,200.000

465562106 ITAU UNIBANCO HOLDING SA ADR USD 0 127,600 127,020
11,600.000

71654V101 PETROLEO BRASILEIRO SA ADR USD 436,050 418,608
51,300.000

TOTAL PREFERRED 757,132 750,396

COMMON
------

B01ZVZ5 ACERINOX SA COMMON STOCK EUR 0.25 191,667 178,302
12,895.000

00508Y102 ACUITY BRANDS INC COMMON STOCK USD 0.01 95,652 107,988
600.000
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B28XXH2 ADANI PORTS & SPECIAL ECONOMIC ZONE LTD STOCK INR 2 504,524 508,949
105,261.000

00739L101 ADURO BIOTECH INC COMMON STOCK USD 0.000 175,054 155,047
5,112.000

00762W107 ADVISORY BOARD CO/THE COMMON STOCK USD 0 579,436 601,206
10,997.000

N00985106 AERCAP HOLDINGS NV COMMON STOCK USD 0.01 795,953 832,462
18,180.000

B4TX8S1 AIA GROUP LTD COMMON STOCK HKD 0 575,192 1,123,334
171,600.000

5468346 AIXTRON SE COMMON STOCK EUR 0 400,130 167,700
24,841.000

009728106 AKORN INC COMMON STOCK USD 0 350,989 324,437
7,431.000

BQQMCJ4 ALDERMORE GROUP PLC COMMON STOCK GBP 0.1 301,658 309,094
63,728.000

01609W102 ALIBABA GROUP HOLDING LTD ADR USD 0.0000 814,530 781,565
9,500.000

016255101 ALIGN TECHNOLOGY INC COMMON STOCK USD 0. 381,715 426,240
6,797.000

02005N100 ALLY FINANCIAL INC COMMON STOCK USD 0.1 723,666 770,246
34,340.000

B1YY662 ALMIRALL SA COMMON STOCK EUR 0.12 293,368 280,952
14,222.000

4235864 ALPHA BANK AE COMMON STOCK EUR 0.3 84,377 129,713
361,547.000

6021500 ALPS ELECTRIC CO LTD COMMON STOCK JPY 765,274 842,214
27,300.000

029683109 AMERICAN SOFTWARE INC/GA COMMON STOCK US 730,146 707,199
74,442.000

031100100 AMETEK INC COMMON STOCK USD 0.01 705,298 743,639
13,575.000
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001744101 AMN HEALTHCARE SERVICES INC COMMON STOCK 135,858 150,811
4,774.000

BPF0548 AMS AG COMMON STOCK CHF 0 264,538 255,847
5,846.000

03232P405 AMSURG CORP COMMON STOCK USD 0 401,595 451,108
6,449.000

B1XZS82 ANGLO AMERICAN PLC COMMON STOCK GBP 0.54 711,351 392,391
27,164.000

BLLJ381 ANIMA HOLDING SPA COMMON STOCK EUR 393,328 375,358
42,752.000

4253048 AP MOELLER - MAERSK A/S COMMON STOCK DKK 460,257 488,761
270.000

6273583 APOLLO HOSPITALS ENTERPRISE LTD COMMON S 263,219 275,878
13,350.000

B58D4C5 APR ENERGY PLC COMMON STOCK GBP 446,250 139,620
79,089.000

G0457F107 ARCOS DORADOS HOLDINGS INC COMMON STOCK 60,883 56,282
10,700.000

0059585 ARM HOLDINGS PLC COMMON STOCK GBP 0.05 463,298 437,454
26,823.000

04316A108 ARTISAN PARTNERS ASSET MANAGEMENT INC CO USD 0.01 1,624,269 1,663,733
35,810.000

B132NW2 ASHMORE GROUP PLC COMMON STOCK GBP 0.01 715,627 735,020
161,605.000

0053673 ASHTEAD GROUP PLC COMMON STOCK GBP 10 744,217 811,223
46,935.000

BCRWL65 ASIAN PAINTS LTD COMMON STOCK INR 1 352,859 359,444
30,303.000

B929F46 ASML HOLDING NV COMMON STOCK EUR 0.09 52 91
.880

0673123 ASSOCIATED BRITISH FOODS PLC COMMON STOC 438,047 578,942
12,822.000
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04685W103 ATHENAHEALTH INC COMMON STOCK USD 0.01 748,600 703,292
6,138.000

B04NW20 ATLAS IRON LTD COMMON STOCK AUD 0 563 548
5,944.000

B17NLM7 AURELIUS AG COMMON STOCK EUR 235,026 231,222
5,412.000

6985543 AZBIL CORP COMMON STOCK JPY 256,696 253,479
9,800.000

05615F102 BABCOCK & WILCOX CO/THE COMMON STOCK USD 704,967 771,456
23,520.000

056752108 BAIDU INC ADR USD 0.00005 1,054,350 995,400
5,000.000

B2QKXW0 BAJAJ AUTO LTD COMMON STOCK INR 10 1,582,712 1,667,516
41,774.000

0096162 BALFOUR BEATTY PLC COMMON STOCK GBP 50 408,155 396,981
104,349.000

B1HKSV6 BANCA GENERALI SPA COMMON STOCK EUR 1 266,548 258,550
7,348.000

5705946 BANCO SANTANDER SA COMMON STOCK 779,737 644,026
92,276.000

BLZGSM7 BANGKOK DUSIT MEDICAL SERVICES PCL FOREI 0.1 194,353 198,251
339,900.000

062540109 BANK OF HAWAII CORP COMMON STOCK USD 0.0 938,023 1,016,870
15,250.000

6620093 BANK OF NAGOYA LTD/THE COMMON STOCK JPY 288,204 301,418
77,000.000

6709099 BANK RAKYAT INDONESIA PERSERO TBK PT COM IDR 250 1,865,110 1,746,827
2,250,200.000

B9FLK44 BANKIA SA COMMON STOCK 761,514 470,476
371,050.000

5069211 BAYER AG COMMON STOCK EUR 0 606,683 870,382
6,222.000
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6088204 BEACH ENERGY LTD COMMON STOCK AUD 0 248,064 243,978
302,316.000

B1WJ4X2 BELLE INTERNATIONAL HOLDINGS LTD COMMON 0.01 1,253,799 1,222,144
1,061,000.000

B0D0006 BIM BIRLESIK MAGAZALAR AS COMMON STOCK T 246,217 252,255
14,079.000

B8B6WX9 BORREGAARD ASA COMMON STOCK NOK 1 247,272 237,378
33,650.000

100557107 BOSTON BEER CO INC/THE COMMON STOCK USD 342,563 298,803
1,288.000

0798059 BP PLC COMMON STOCK GBP 0.25 789,596 777,554
117,674.000

6132101 BRIDGESTONE CORP COMMON STOCK JPY 411,597 458,799
12,400.000

119848109 BUFFALO WILD WINGS INC COMMON STOCK USD 229,408 225,947
1,442.000

3174300 BURBERRY GROUP PLC COMMON STOCK GBP 0.05 492,379 504,593
20,423.000

5782284 BUZZI UNICEM SPA SAVINGS SHARE EUR 0.6 288,785 271,062
30,372.000

B011Y09 C&C GROUP PLC COMMON STOCK EUR 0.01 384,626 376,083
96,000.000

BWY4ZF1 CAIRN HOMES PLC COMMON STOCK EUR 0.001 145,355 144,045
118,335.000

6639840 CALSONIC KANSEI CORP COMMON STOCK JPY 227,058 220,660
31,000.000

B66RW99 CANADIAN OIL SANDS LTD COMMON STOCK CAD 760,051 347,944
43,009.000

14161H108 CARDTRONICS INC COMMON STOCK USD 0.0001 556,292 554,416
14,964.000

3121522 CARNIVAL PLC COMMON STOCK GBP 1.66 460,192 511,072
10,002.000
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14808P109 CASS INFORMATION SYSTEMS INC COMMON STOC 960,879 1,042,206
18,538.000

2840970 CCR SA COMMON STOCK BRL 0 1,398,266 1,387,133
289,000.000

125134106 CEB INC 1,027,477 1,111,756
12,770.000

BFSSBH4 CEMBRA MONEY BANK AG COMMON STOCK CHF 1 260,071 258,789
4,243.000

M22465104 CHECK POINT SOFTWARE TECHNOLOGIES LTD CO USD 0.01 565,615 763,680
9,600.000

163072101 CHEESECAKE FACTORY INC/THE COMMON STOCK 1,020,830 1,147,962
21,050.000

B2QY935 CHIME COMMUNICATIONS PLC COMMON STOCK GB 307,321 296,417
72,491.000

BGY6SV2 CHINA CINDA ASSET MANAGEMENT CO LTD COMM HKD 1 242,780 228,467
410,000.000

B0LMTQ3 CHINA CONSTRUCTION BANK CORP COMMON STOC 119,645 112,329
123,000.000

6073556 CHINA MOBILE LTD COMMON STOCK HKD 0 1,438,389 1,433,851
112,000.000

B02ZKQ8 CHINA POWER INTERNATIONAL DEVELOPMENT LT STOCK HKD 0 390,875 384,214
504,000.000

6711566 CHINA RESOURCES POWER HOLDINGS CO LTD CO HKD 0 1,319,108 1,396,315
500,000.000

B09N7M0 CHINA SHENHUA ENERGY CO LTD COMMON STOCK 329,067 324,977
142,500.000

6192774 CHOFU SEISAKUSHO CO LTD COMMON STOCK JPY 281,706 277,341
11,800.000

6195869 CHUDENKO CORP COMMON STOCK JPY 94,440 94,064
4,900.000

20441A102 CIA DE SANEAMENTO BASICO DO ESTADO DE SA ADR USD 111,370 111,370
21,500.000
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B1YCHL8 CIA DE SANEAMENTO BASICO DO ESTADO DE SA COMMON STOCK BRL 0 286,846 259,207
48,800.000

2192831 CIA PARANAENSE DE ENERGIA COMMON STOCK B 191,312 209,876
27,567.000

B614LY3 CIELO SA COMMON STOCK BRL 0 418,957 437,297
31,000.000

17243V102 CINEMARK HOLDINGS INC COMMON STOCK USD 0 1,026,616 986,977
24,570.000

125581801 CIT GROUP INC COMMON STOCK USD 0.01 837,860 861,227
18,525.000

177376100 CITRIX SYSTEMS INC COMMON STOCK USD 0.00 827,351 820,872
11,700.000

0201836 CLARKSON PLC COMMON STOCK GBP 25 101,922 117,684
2,734.000

191241108 COCA-COLA FEMSA SAB DE CV ADR USD 0 245,910 238,350
3,000.000

19239V302 COGENT COMMUNICATIONS HOLDINGS COMMON ST 0.001 291,593 289,738
8,562.000

192422103 COGNEX CORP COMMON STOCK USD 0.002 703,872 700,336
14,560.000

19247A100 COHEN & STEERS INC COMMON STOCK USD 0.01 453,913 371,472
10,900.000

203668108 COMMUNITY HEALTH SYSTEMS INC COMMON STOC 1,794,408 2,237,639
35,535.000

20539A105 COMPUTER SERVICES INC COMMON STOCK USD 0 323,578 339,044
7,662.000

B1TV969 CONSORCIO ARA SAB DE CV COMMON STOCK MXN 236,587 221,117
579,210.000

83402A990 CONTRA SOFTBRANDS INC 0 0
14,744.000

6317339 CONVENIENCE RETAIL ASIA LTD COMMON STOCK 48,133 45,302
78,570.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD491 PAGE 33
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 30,2015

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

P31076105 COPA HOLDINGS SA COMMON STOCK USD 0 118,944 115,626
1,400.000

N22717107 CORE LABORATORIES NV COMMON STOCK USD 0. 1,082,228 1,229,351
10,780.000

G25343107 COSAN LTD COMMON STOCK USD 0.01 253,440 243,936
39,600.000

22160N109 COSTAR GROUP INC COMMON STOCK USD 0.01 95,955 100,630
500.000

B08YDF9 CP ALL PCL FOREIGN SH. THB 1 304,456 308,785
225,500.000

G2519Y108 CREDICORP LTD COMMON STOCK USD 5 192,906 194,488
1,400.000

6238645 CSR LTD COMMON STOCK AUD 0 250,688 239,055
85,447.000

BGQYC45 CTT-CORREIOS DE PORTUGAL SA COMMON STOCK 327,869 315,119
30,562.000

4247494 D'IETEREN SA/NV COMMON STOCK EUR 0 571,974 524,971
14,678.000

6344274 DAEWOO INTERNATIONAL CORP COMMON STOCK K 120,950 125,895
5,443.000

B01G0P1 DAH SING BANKING GROUP LTD COMMON STOCK 360,095 342,593
156,602.000

6250542 DAICEL CORP COMMON STOCK JPY 254,183 253,082
19,700.000

6253132 DAIICHIKOSHO CO LTD COMMON STOCK JPY 266,118 271,213
7,700.000

5529027 DAIMLER AG COMMON STOCK EUR 0 746,750 719,974
7,915.000

B1Y9TB3 DANONE SA COMMON STOCK EUR 0.25 902,016 840,996
13,016.000

4588825 DANSKE BANK A/S COMMON STOCK DKK 10 513,462 544,872
18,537.000
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B3DGH82 DE LA RUE PLC COMMON STOCK GBP 44.86857 426,754 454,092
54,997.000

242309102 DEALERTRACK TECHNOLOGIES INC COMMON STOC 944,179 1,560,583
24,854.000

242370203 DEAN FOODS CO COMMON STOCK USD 684,724 710,672
43,950.000

B126KH9 DEBENHAMS PLC COMMON STOCK GBP 0.01 455,815 436,076
310,676.000

6262600 DENKI KOGYO CO LTD COMMON STOCK JPY 244,440 248,601
52,000.000

25278X109 DIAMONDBACK ENERGY INC COMMON STOCK USD 650,637 696,511
9,240.000

B234WN9 DIASORIN SPA COMMON STOCK EUR 1 257,357 249,851
5,476.000

6266851 DICKSON CONCEPTS INTERNATIONAL LTD COMMO HKD 0.3 97,073 92,731
227,500.000

B1YLCV0 DLF LTD COMMON STOCK INR 2 236,586 259,159
141,174.000

257651109 DONALDSON CO INC COMMON STOCK USD 5 1,410,278 1,351,271
37,745.000

2262369 DOREL INDUSTRIES INC COMMON STOCK CAD 0 565,072 568,220
21,233.000

B3P3LW3 DRAEGERWERK AG & CO KGAA COMMON STOCK EU 240,581 226,468
2,729.000

262037104 DRIL-QUIP INC COMMON STOCK USD 0.01 854,689 850,325
11,300.000

265504100 DUNKIN' BRANDS GROUP INC COMMON STOCK US 180,036 207,185
3,767.000

4942904 E.ON SE COMMON STOCK EUR 0 705,272 341,642
25,659.000

2306386 E-L FINANCIAL CORP LTD COMMON STOCK CAD 211,175 210,070
400.000
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B682TF7 E-MART CO LTD COMMON STOCK KRW 5000 405,026 410,869
1,984.000

26969P108 EAGLE MATERIALS INC COMMON STOCK USD 0.0 348,299 337,608
4,423.000

6099819 EICHER MOTORS LTD COMMON STOCK INR 10 265,898 267,287
869.000

B7FNMQ2 ELEMENT FINANCIAL CORP COMMON STOCK CAD 409,082 420,802
26,600.000

BVSS790 ELIS SA COMMON STOCK EUR 0.5 308,017 289,693
14,756.000

B16FPG6 EMBRAER SA COMMON STOCK BRL 0 383,062 380,065
49,900.000

B3BPX72 EMPEROR WATCH & JEWELLERY LTD COMMON STO 274,913 250,859
5,720,000.000

B0MT4R9 EMPRESAS ICA SAB DE CV COMMON STOCK MXN 312,978 288,302
377,600.000

29272B105 ENDURANCE INTERNATIONAL GROUP HOLDINGS I STOCK USD 0.0001 743,039 758,222
36,700.000

G30397106 ENDURANCE SPECIALTY HOLDINGS LTD COMMON 1 680,630 681,440
10,372.000

B3XDDH4 ENTERTAINMENT ONE LTD COMMON STOCK GBP 0 253,226 249,735
44,605.000

29413U103 ENVISION HEALTHCARE HOLDINGS INC COMMON 0.01 446,284 478,695
12,125.000

G3198U102 ESSENT GROUP LTD COMMON STOCK USD 0.015 589,166 665,590
24,336.000

BSSWC52 ESTIA HEALTH LTD COMMON STOCK AUD 211,165 203,888
44,212.000

29977A105 EVERCORE PARTNERS INC COMMON STOCK USD 0 219,479 233,917
4,335.000

30040P103 EVERTEC INC COMMON STOCK USD 0.01 811,694 778,021
36,630.000
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302081104 EXLSERVICE HOLDINGS INC COMMON STOCK USD 321,986 312,015
9,023.000

302130109 EXPEDITORS INTERNATIONAL OF WASHINGTON I STOCK USD 0.01 1,023,939 985,264
21,370.000

6327703 EZAKI GLICO CO LTD COMMON STOCK JPY 317,396 317,999
6,400.000

303075105 FACTSET RESEARCH SYSTEMS INC COMMON STOC 857,978 916,556
5,640.000

B0LC9F2 FASTIGHETS AB BALDER COMMON STOCK SEK 1 513,775 488,802
31,711.000

B671GT8 FIBRA UNO ADMINISTRACION SA DE CV REIT M 1,451,687 1,412,680
594,100.000

31816Q101 FIREEYE INC COMMON STOCK USD 0.0001 166,352 193,537
3,957.000

31942D107 FIRST CASH FINANCIAL SERVICES INC COMMON 0.01 796,003 760,897
16,690.000

337915102 FIRSTMERIT CORP COMMON STOCK USD 0 744,780 796,643
38,245.000

G35569105 FLEETMATICS GROUP PLC COMMON STOCK USD 0 276,484 299,150
6,388.000

30249U101 FMC TECHNOLOGIES INC COMMON STOCK USD 0. 751,120 745,783
17,975.000

B1SK0S6 FREENET AG COMMON STOCK EUR 0 372,575 353,185
10,491.000

6355210 FUKUSHIMA INDUSTRIES CORP COMMON STOCK J 151,274 155,670
8,500.000

6357733 FUTABA CORP COMMON STOCK JPY 219,519 203,012
11,200.000

B3Y2J50 GALLIFORD TRY PLC COMMON STOCK GBP 50 395,945 385,755
14,121.000

368287207 GAZPROM PAO 441,438 422,959
82,128.000
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B1VXKN7 GENTING MALAYSIA BHD COMMON STOCK MYR 0. 1,410,856 1,417,069
1,273,000.000

0207458 GENUS PLC COMMON STOCK GBP 10 247,819 239,932
10,691.000

B4T3BW6 GLENCORE PLC COMMON STOCK GBP 0.01 751,814 603,305
150,259.000

6212564 GLOBAL & YUASA BATTERY CO LTD COMMON STO 61,962 59,255
1,728.000

BX84B23 GMG GLOBAL LTD COMMON STOCK SGD 0 0 0
.700

6164472 GOLDEN AGRI-RESOURCES LTD COMMON STOCK S 125,385 125,877
413,400.000

384109104 GRACO INC COMMON STOCK USD 1 750,690 729,478
10,270.000

B8K9X70 GRAND CITY PROPERTIES SA COMMON STOCK EU 266,262 260,791
15,028.000

BRJ3BP0 GRANGES AB COMMON STOCK SEK 25 210,009 195,747
27,529.000

0386410 GREENCORE GROUP PLC COMMON STOCK GBP 1 546,144 543,927
110,145.000

B1296H0 GRIVALIA PROPERTIES REIC AE REIT EUR 2.1 292,959 276,546
33,723.000

398905109 GROUP 1 AUTOMOTIVE INC COMMON STOCK USD 318,846 331,711
3,652.000

402635304 GULFPORT ENERGY CORP COMMON STOCK USD 0. 135,180 120,750
3,000.000

7085259 H LUNDBECK A/S COMMON STOCK DKK 5 482,453 467,963
24,288.000

405024100 HAEMONETICS CORP COMMON STOCK USD 0.01 720,633 732,899
17,720.000

4407599 HALDEX AB COMMON STOCK SEK 5 159,569 148,318
11,239.000
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B012TP2 HALFORDS GROUP PLC COMMON STOCK GBP 1 270,718 266,446
32,087.000

B0RNRF5 HANA FINANCIAL GROUP INC COMMON STOCK KR 349,606 372,628
14,308.000

6536684 HANSSEM CO LTD COMMON STOCK KRW 1000 521,364 552,200
2,192.000

6414401 HASEKO CORP COMMON STOCK JPY 317,501 318,621
27,000.000

421924309 HEALTHSOUTH CORP COMMON STOCK USD 0.01 370,231 396,761
8,614.000

42235N108 HEARTLAND PAYMENT SYSTEMS INC COMMON STO 0.001 751,087 835,505
15,458.000

422806109 HEICO CORP COMMON STOCK USD 0.01 354,705 347,760
5,965.000

5120679 HEIDELBERGCEMENT AG COMMON STOCK EUR 0 381,783 521,564
6,581.000

7792559 HEINEKEN NV COMMON STOCK EUR 1.6 659,885 683,123
9,007.000

BXRTNW3 HEMFOSA FASTIGHETER AB COMMON STOCK SEK 168,339 168,542
16,550.000

B3CM952 HENDERSON GROUP PLC COMMON STOCK GBP 12. 360,514 338,490
82,463.000

6136233 HENGAN INTERNATIONAL GROUP CO LTD COMMON 0.1 1,477,659 1,479,055
124,500.000

428291108 HEXCEL CORP COMMON STOCK USD 0.01 562,320 581,610
11,693.000

6437970 HIBIYA ENGINEERING LTD COMMON STOCK JPY 145,555 143,844
10,700.000

B0LCW08 HIKMA PHARMACEUTICALS PLC COMMON STOCK G 332,240 326,590
10,743.000

6428305 HINO MOTORS LTD COMMON STOCK JPY 686,711 605,031
48,900.000
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6400433 HIS CO LTD COMMON STOCK JPY 222,349 228,325
6,700.000

BKJ9PT1 HISPANIA ACTIVOS INMOBILIARIOS SA COMMON 1 94,063 92,787
6,328.000

6429182 HITACHI KOKI CO LTD COMMON STOCK JPY 200,365 191,075
22,900.000

6429104 HITACHI LTD COMMON STOCK JPY 688,462 619,779
94,000.000

6438564 HON HAI PRECISION INDUSTRY CO LTD COMMON 10 377,247 386,686
123,000.000

B3FF8W8 HOSHIZAKI ELECTRIC CO LTD COMMON STOCK J 235,741 235,361
4,000.000

6439813 HOSIDEN CORP COMMON STOCK JPY 160,555 133,145
21,752.000

6171900 HOUSING DEVELOPMENT FINANCE CORP LTD COM INR 2 2,258,677 2,362,682
116,052.000

0557681 HOWDEN JOINERY GROUP PLC COMMON STOCK GB 361,413 352,911
43,362.000

0540528 HSBC HOLDINGS PLC COMMON STOCK GBP 0.5 973,155 863,853
96,348.000

B4WTBY3 HUANENG RENEWABLES CORP LTD COMMON STOCK 121,815 119,506
296,000.000

2623836 HUSKY ENERGY INC COMMON STOCK CAD 0 544,398 478,948
25,029.000

6659666 HYAKUGO BANK LTD/THE COMMON STOCK JPY 285,339 297,634
60,000.000

6450988 HYUNDAI ENGINEERING & CONSTRUCTION CO LT STOCK KRW 5000 111,169 111,692
3,035.000

B691DP1 HYUNDAI HOME SHOPPING NETWORK CORP COMMO KRW 5000 178,894 179,008
1,630.000

6449544 HYUNDAI MOBIS CO LTD COMMON STOCK KRW 50 306,838 314,926
1,657.000
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45104G104 ICICI BANK LTD ADR USD 134,668 136,502
13,100.000

B83X6P8 IHH HEALTHCARE BHD COMMON STOCK MYR 1 224,834 221,570
147,700.000

0454492 IMPERIAL TOBACCO GROUP PLC COMMON STOCK 602,852 887,085
18,391.000

B1G1QD8 INDUSTRIAL & COMMERCIAL BANK OF CHINA LT STOCK HKD 1 117,779 114,419
144,000.000

456788108 INFOSYS LTD ADR USD 1,655,610 1,645,230
103,800.000

7154182 ING GROEP NV DUTCH CERT EUR 0.24 915,947 1,086,215
65,826.000

B10RB15 INPEX CORP COMMON STOCK JPY 669,133 582,232
51,200.000

45784P101 INSULET CORP COMMON STOCK USD 0.001 354,844 339,131
10,945.000

45845P108 INTERCEPT PHARMACEUTICALS INC COMMON STO 0.001 337,656 289,656
1,200.000

45885A300 INTERNAP CORP COMMON STOCK USD 0.001 529,572 502,636
54,339.000

5161407 INTERPUMP GROUP SPA COMMON STOCK EUR 0.5 360,945 353,939
21,938.000

2459901 INTERTAPE POLYMER GROUP INC COMMON STOCK 361,033 353,872
23,600.000

4076836 INTESA SANPAOLO SPA COMMON STOCK EUR 0.5 517,779 685,819
189,276.000

5705496 ION BEAM APPLICATIONS COMMON STOCK EUR 0 304,700 302,126
11,104.000

B0R7JF1 IPSEN SA COMMON STOCK EUR 1 297,858 289,465
5,250.000

4783211 IREN SPA COMMON STOCK EUR 1 286,289 270,989
198,057.000
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6461128 IRISO ELECTRONICS CO LTD COMMON STOCK JP 297,223 305,022
4,300.000

6451271 ISRAEL DISCOUNT BANK LTD COMMON STOCK IL 291,293 314,218
163,610.000

5975932 ITALCEMENTI SPA COMMON STOCK EUR 1 392,134 368,548
55,874.000

4492216 ITALMOBILIARE SPA COMMON STOCK EUR 2.6 288,285 252,188
8,807.000

4492227 ITALMOBILIARE SPA SAVINGS SHARE EUR 2.6 55,744 49,638
2,750.000

B0JGGP5 ITC LTD COMMON STOCK INR 1 426,199 439,483
88,803.000

0252050 ITE GROUP PLC COMMON STOCK GBP 1 238,345 220,279
81,909.000

426281101 JACK HENRY & ASSOCIATES INC COMMON STOCK 1,145,700 1,112,840
17,200.000

B8BRV46 JAPAN AIRLINES CO LTD COMMON STOCK JPY 636,898 851,453
24,400.000

6470351 JAPAN AVIATION ELECTRONICS INDUSTRY LTD STOCK JPY 274,465 272,137
10,000.000

6472119 JARDINE MATHESON HOLDINGS LTD COMMON STO 0.25 555,062 703,700
12,400.000

B1Y1SQ7 JERONIMO MARTINS SGPS SA COMMON STOCK EU 117,396 110,925
8,657.000

6005504 JIANGSU EXPRESSWAY CO LTD COMMON STOCK H 1,381,502 1,384,025
1,054,000.000

B3PRM66 JUBILANT FOODWORKS LTD COMMON STOCK INR 534,236 543,205
18,622.000

B53P200 JUPITER FUND MANAGEMENT PLC COMMON STOCK 331,445 318,050
45,374.000

B7311V6 KALBE FARMA TBK PT COMMON STOCK IDR 10 230,433 233,200
1,856,200.000
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48238T109 KAR AUCTION SERVICES INC COMMON STOCK US 1,093,680 1,111,902
29,730.000

6484181 KATO SANGYO CO LTD COMMON STOCK JPY 239,683 257,729
11,000.000

B3DF0Y6 KB FINANCIAL GROUP INC COMMON STOCK KRW 230,115 233,121
7,047.000

6248990 KDDI CORP COMMON STOCK JPY 575,452 1,178,075
48,800.000

488152208 KELLY SERVICES INC COMMON STOCK USD 1 234,353 202,912
13,219.000

493732101 KFORCE INC COMMON STOCK USD 0.01 499,013 507,714
22,200.000

5263251 KGHM POLSKA MIEDZ SA COMMON STOCK PLN 10 245,199 232,286
8,199.000

6490928 KIA MOTORS CORP COMMON STOCK KRW 5000 261,597 257,355
6,337.000

4491235 KINGSPAN GROUP PLC COMMON STOCK EUR 0.13 217,878 213,918
8,868.000

BB22L96 KION GROUP AG COMMON STOCK EUR 462,417 479,873
10,023.000

497266106 KIRBY CORP COMMON STOCK USD 0.1 675,780 701,056
9,145.000

B0HZL93 KONINKLIJKE DSM NV COMMON STOCK EUR 1.5 450,489 464,202
8,012.000

6313111 KOREA UNITED PHARM INC COMMON STOCK KRW 249,934 262,855
11,277.000

500643200 KORN/FERRY INTERNATIONAL COMMON STOCK US 318,705 350,899
10,092.000

2836946 KROTON EDUCACIONAL SA COMMON STOCK BRL 0 211,200 204,393
53,400.000

6505316 KT CORP COMMON STOCK KRW 5000 358,358 355,035
13,920.000
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5529191 KUKA AG COMMON STOCK EUR 0 302,901 296,964
3,567.000

6497651 KURABO INDUSTRIES LTD COMMON STOCK JPY 184,168 192,702
90,000.000

515098101 LANDSTAR SYSTEM INC COMMON STOCK USD 0.0 1,557,553 1,586,825
23,730.000

6451668 LARGAN PRECISION CO LTD COMMON STOCK TWD 434,444 456,984
4,000.000

B0166K8 LARSEN & TOUBRO LTD COMMON STOCK INR 2 315,217 326,800
11,673.000

6598424 LEOPALACE21 CORP COMMON STOCK JPY 261,644 266,976
43,500.000

6344456 LG HOUSEHOLD & HEALTH CARE LTD COMMON ST 5000 219,683 222,045
320.000

53219L109 LIFEPOINT HEALTH INC COMMON STOCK USD 0. 229,032 272,762
3,137.000

B9782W5 LIGHTSTREAM RESOURCES LTD COMMON STOCK C 1 0
.060

535678106 LINEAR TECHNOLOGY CORP COMMON STOCK USD 999,244 945,195
21,370.000

536797103 LITHIA MOTORS INC COMMON STOCK USD 0 296,778 360,301
3,184.000

501889208 LKQ CORP COMMON STOCK USD 0.01 625,177 769,735
25,450.000

0870612 LLOYDS BANKING GROUP PLC COMMON STOCK GB 553,739 572,205
426,837.000

B0SWJX3 LONDON STOCK EXCHANGE GROUP PLC COMMON S 6.918605 568,270 644,115
17,281.000

B56KLY9 LONGFOR PROPERTIES CO LTD COMMON STOCK H 120,377 123,359
77,500.000

B17MMZ4 LOOKERS PLC COMMON STOCK GBP 5 222,432 214,332
85,983.000
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6535432 LOTTE CONFECTIONERY CO LTD COMMON STOCK 404,431 383,415
220.000

B1G5HX7 LSL PROPERTY SERVICES PLC COMMON STOCK G 310,441 314,852
51,333.000

BV0LTT1 LUCAS BOLS HOLDING BV COMMON STOCK EUR 0 225,193 220,758
11,456.000

3189876 LUKOIL PJSC ADR USD 0.025 360,204 345,483
7,851.000

550021109 LULULEMON ATHLETICA INC COMMON STOCK USD 171,585 177,159
2,713.000

7187627 LUNDIN PETROLEUM AB COMMON STOCK SEK 0.0 382,771 344,719
20,143.000

6143761 LUPIN LTD COMMON STOCK INR 2 328,482 340,306
11,490.000

4061412 LVMH MOET HENNESSY LOUIS VUITTON SE COMM EUR 0.3 694,870 659,589
3,767.000

B015YX4 MAGELLAN FINANCIAL GROUP LTD COMMON STOC 294,996 283,294
21,183.000

B2QKYZ0 MAGNIT PJSC GDR USD 335,435 351,938
6,323.000

4577469 MAGYAR TELEKOM TELECOMMUNICATIONS PLC CO HUF 100 283,690 268,869
192,603.000

B53NQB3 MAIL.RU GROUP LTD GDR USD 0.000005 178,278 174,348
8,362.000

B7XG702 MAIL.RU GROUP LTD GDR USD 0.000005 245,841 240,421
11,531.000

6614159 MAJOR CINEPLEX GROUP PCL FOREIGN SH. THB 196,527 208,842
209,000.000

563571108 MANITOWOC CO INC/THE COMMON STOCK USD 0. 882,779 805,854
41,115.000

B1YWHR4 MARFRIG GLOBAL FOODS SA COMMON STOCK BRL 190,417 265,230
144,800.000
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G58249106 MARKIT LTD COMMON STOCK USD 0.01 827,050 816,450
31,930.000

573284106 MARTIN MARIETTA MATERIALS INC COMMON STO 0.01 946,451 943,589
6,668.000

577933104 MAXIMUS INC COMMON STOCK USD 0 388,183 407,592
6,201.000

0574635 MCBRIDE PLC COMMON STOCK GBP 10 283,634 305,662
190,544.000

B01G2K0 MEDIASET ESPANA COMUNICACION SA COMMON S 0.5 741,323 802,322
61,258.000

6372480 MEDIATEK INC COMMON STOCK TWD 10 1,520,474 1,518,158
111,000.000

5535198 MEDIOLANUM SPA COMMON STOCK EUR 0.1 541,658 496,304
60,194.000

6782090 MEDIPAL HOLDINGS CORP COMMON STOCK JPY 306,467 306,816
18,800.000

6444066 MEGA FINANCIAL HOLDING CO LTD COMMON STO 1,491,668 1,491,160
1,655,000.000

58605Q109 MEMORIAL RESOURCE DEVELOPMENT CORP COMMO USD 0.01 235,721 251,068
13,235.000

58733R102 MERCADOLIBRE INC COMMON STOCK USD 0.001 500,344 481,780
3,400.000

BWFD052 MERIDIAN ENERGY LTD COMMON STOCK NZD 0 307,207 316,897
216,933.000

BNGNB77 MERLIN PROPERTIES SOCIMI SA REIT EUR 1 142,967 134,169
10,987.000

B80RZK1 MEXICO REAL ESTATE MANAGEMENT SA DE CV R 94,983 91,554
66,200.000

B4P8HQ1 MGM CHINA HOLDINGS LTD COMMON STOCK HKD 188,255 168,793
103,200.000

G60754101 MICHAEL KORS HOLDINGS LTD COMMON STOCK U 744,554 650,291
15,450.000
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BQY7BX8 MICRO FOCUS INTERNATIONAL PLC COMMON STO 362,449 355,678
16,617.000

7126341 MICRONAS SEMICONDUCTOR HOLDING AG COMMON 0.05 285,761 267,460
46,288.000

602675100 MINDRAY MEDICAL INTERNATIONAL LTD ADR US 199,780 199,500
7,000.000

6642406 MINEBEA CO LTD COMMON STOCK JPY 317,960 313,807
19,000.000

6595179 MISUMI GROUP INC COMMON STOCK JPY 294,111 289,750
20,400.000

6335171 MITSUBISHI UFJ FINANCIAL GROUP INC COMMO JPY 645,298 936,133
130,200.000

B235JN1 MRV ENGENHARIA E PARTICIPACOES SA COMMON 0 183,805 185,545
73,800.000

553530106 MSC INDUSTRIAL DIRECT CO INC COMMON STOC 0.001 652,106 640,140
9,175.000

55354G100 MSCI INC COMMON STOCK USD 0.01 756,672 816,153
13,260.000

B1FSSM3 NAGACORP LTD COMMON STOCK HKD 0.0125 161,196 154,672
210,000.000

6622691 NASPERS LTD COMMON STOCK ZAR 2 1,179,208 1,196,538
7,664.000

B0FRZQ6 NAVA BHARAT VENTURES LTD COMMON STOCK IN 96,127 88,868
39,450.000

64125C109 NEUROCRINE BIOSCIENCES INC COMMON STOCK 248,718 289,855
6,069.000

64828T201 NEW RESIDENTIAL INVESTMENT CORP REIT USD 664,552 676,427
44,385.000

65336K103 NEXSTAR BROADCASTING GROUP INC COMMON ST 0.01 266,672 263,536
4,706.000

6619604 NGK SPARK PLUG CO LTD COMMON STOCK JPY 623,847 571,544
20,600.000
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6640767 NH FOODS LTD COMMON STOCK JPY 277,360 274,000
12,000.000

B02PD81 NIIT TECHNOLOGIES LTD COMMON STOCK INR 1 192,666 192,599
31,444.000

6718211 NOMURA REAL ESTATE OFFICE FUND INC REIT 238,231 240,387
53.000

2641441 NORBORD INC COMMON STOCK CAD 0 385,664 375,373
17,880.000

6648783 NORITSU KOKI CO LTD COMMON STOCK JPY 154,414 153,613
26,700.000

B4RLNR1 NORMA GROUP SE COMMON STOCK EUR 238,257 229,881
4,550.000

B41H739 NORTHGATE PLC COMMON STOCK GBP 50 289,382 267,963
29,632.000

7103065 NOVARTIS AG COMMON STOCK CHF 0.5 1,081,807 1,758,102
17,830.000

B1VPXZ6 NUFLARE TECHNOLOGY INC COMMON STOCK JPY 379,718 346,504
8,000.000

675746309 OCWEN FINANCIAL CORP COMMON STOCK USD 0. 862,222 943,194
92,470.000

B1H6R62 ODONTOPREV SA COMMON STOCK BRL 0 131,563 128,052
36,900.000

B1577G7 OESTERREICHISCHE POST AG COMMON STOCK EU 221,175 216,324
4,705.000

6658050 OKINAWA ELECTRIC POWER CO INC/THE COMMON 140,448 135,039
5,400.000

7107250 OPAP SA COMMON STOCK EUR 0.3 117,965 125,847
14,462.000

3426454 OPTIMAL PAYMENTS PLC COMMON STOCK GBP 0. 129,064 117,646
31,934.000

6661144 ORIX CORP COMMON STOCK JPY 610,795 830,399
55,800.000
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6655620 OSG CORP COMMON STOCK JPY 218,082 220,874
10,300.000

BKWP6Q0 OW BUNKER A/S COMMON STOCK DKK 1 0 0
13,406.000

699462107 PAREXEL INTERNATIONAL CORP COMMON STOCK 513,216 492,422
7,657.000

70159Q104 PARKWAY PROPERTIES INC/MD REIT USD 0.001 761,753 783,004
44,897.000

702149105 PARTY CITY HOLDCO INC COMMON STOCK USD 0 311,739 308,854
15,237.000

B11Y3K8 PATRIZIA IMMOBILIEN AG COMMON STOCK EUR 427,936 417,068
17,065.000

703395103 PATTERSON COS INC COMMON STOCK USD 0.01 978,239 983,703
20,220.000

720279108 PIER 1 IMPORTS INC COMMON STOCK USD 0.00 738,483 722,183
57,180.000

B08V9H4 PLASTIC OMNIUM SA COMMON STOCK EUR 0.5 217,347 204,637
8,036.000

B7S9G98 PLAYTECH PLC COMMON STOCK GBP 0 293,160 290,340
22,555.000

B5N4QN8 POLA ORBIS HOLDINGS INC COMMON STOCK JPY 350,362 351,130
6,200.000

6693233 POSCO COMMON STOCK KRW 5000 231,832 236,963
1,180.000

737446104 POST HOLDINGS INC COMMON STOCK USD 0.01 626,483 725,359
13,450.000

69354N106 PRA GROUP INC COMMON STOCK USD 0.01 121,006 128,234
2,058.000

B7N0K05 PREMIER FOODS PLC COMMON STOCK GBP 10 143,827 134,445
226,455.000

74051N102 PREMIER INC COMMON STOCK USD 0.01 574,310 616,206
16,022.000
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0709954 PRUDENTIAL PLC COMMON STOCK GBP 5 313,439 671,110
27,845.000

74587V107 PUMA BIOTECHNOLOGY INC COMMON STOCK USD 319,425 156,328
1,339.000

74735M108 QIWI PLC ADR USD 0.0005 246,500 238,425
8,500.000

748356102 QUESTAR CORP COMMON STOCK USD 0 1,069,495 969,179
46,350.000

74876Y101 QUINTILES TRANSNATIONAL HOLDINGS INC COM USD 0.01 696,917 766,036
10,550.000

74906P104 QUNAR CAYMAN ISLANDS LTD ADR USD 0.001 522,116 497,060
11,600.000

B7FQV64 RAIA DROGASIL SA COMMON STOCK BRL 0 486,377 514,806
39,900.000

B0704T9 RAIFFEISEN BANK INTERNATIONAL AG COMMON 0 179,844 179,558
12,349.000

75524B104 RBC BEARINGS INC COMMON STOCK USD 0.01 899,536 1,012,247
14,106.000

BL95N58 RECIPHARM AB COMMON STOCK SEK 0.5 244,193 228,311
12,222.000

B07DRZ5 RECORDATI SPA COMMON STOCK EUR 0.125 336,276 324,746
15,495.000

758075402 REDWOOD TRUST INC REIT USD 0.01 795,180 696,766
44,380.000

6099853 RELIANCE INFRASTRUCTURE LTD COMMON STOCK 396,030 370,022
60,659.000

759509102 RELIANCE STEEL & ALUMINUM CO COMMON STOC 734,418 782,611
12,940.000

762760106 RICE ENERGY INC COMMON STOCK USD 0.01 203,874 224,568
10,781.000

0718875 RIO TINTO PLC COMMON STOCK GBP 10 553,050 434,907
10,579.000
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767754104 RITE AID CORP COMMON STOCK USD 1 153,604 172,160
20,618.000

749607107 RLI CORP COMMON STOCK USD 1 864,107 875,377
17,034.000

778296103 ROSS STORES INC COMMON STOCK USD 0.01 949,386 872,063
17,940.000

BVFNZH2 ROTORK PLC COMMON STOCK GBP 0.5 22,779 20,412
5,580.000

BX8ZX20 ROYAL UNIBREW A/S COMMON STOCK DKK 2 325,885 316,000
9,247.000

783513104 RYANAIR HOLDINGS PLC ADR USD 269,167 595,701
8,349.000

0483548 SABMILLER PLC COMMON STOCK GBP 0.1 476,992 555,110
10,683.000

78573M104 SABRE CORP COMMON STOCK USD 0.01 1,061,060 1,037,680
43,600.000

B09YFD0 SAFT GROUPE SA COMMON STOCK EUR 1 306,562 266,233
6,827.000

B8C3BL0 SAGE GROUP PLC/THE COMMON STOCK GBP 1.05 4 7
.900

B1W5NW2 SALMAR ASA COMMON STOCK NOK 0.25 250,800 247,292
16,918.000

6771054 SAMCHULLY CO LTD COMMON STOCK KRW 5000 413,751 372,786
3,211.000

5226038 SAMPO OYJ COMMON STOCK EUR 0 573,310 868,862
18,457.000

6771601 SAMSUNG C&T CORP COMMON STOCK KRW 5000 117,465 119,468
2,013.000

6771720 SAMSUNG ELECTRONICS CO LTD COMMON STOCK 488,309 485,397
427.000

6765239 SAMSUNG ENGINEERING CO LTD COMMON STOCK 273,489 269,299
9,506.000

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD491 PAGE 51
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 30,2015

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

B5B23W2 SANDS CHINA LTD COMMON STOCK HKD 0.01 277,109 241,051
71,600.000

6774826 SANKI ENGINEERING CO LTD COMMON STOCK JP 286,582 279,752
35,400.000

6775380 SANKYU INC COMMON STOCK JPY 228,740 235,092
43,000.000

6776781 SANWA HOLDINGS CORP COMMON STOCK JPY 351,196 333,654
39,600.000

7124958 SARANTIS SA COMMON STOCK EUR 1.55 193,228 185,238
21,933.000

4356925 SAVENCIA SA COMMON STOCK EUR 1 190,501 180,650
2,837.000

B135BJ4 SAVILLS PLC COMMON STOCK GBP 2.5 347,400 345,595
23,229.000

B5SC091 SBERBANK OF RUSSIA ADR USD 384,115 377,604
72,338.000

4834108 SCHNEIDER ELECTRIC SE COMMON STOCK EUR 4 641,143 647,243
9,380.000

81282V100 SEAWORLD ENTERTAINMENT INC COMMON STOCK 830,205 801,679
43,475.000

6742340 SHANDONG WEIGAO GROUP MEDICAL POLYMER CO COMMON STOCK HKD 0.1 247,035 262,892
352,000.000

6804585 SHIN-ETSU CHEMICAL CO LTD COMMON STOCK J 605,091 683,112
11,000.000

B2QKY05 SHIRE PLC COMMON STOCK GBP 5 449,034 1,020,764
12,739.000

6801575 SHOPRITE HOLDINGS LTD COMMON STOCK ZAR 1 163,282 173,804
12,159.000

6802608 SHRIRAM TRANSPORT FINANCE CO LTD COMMON 10 258,302 248,557
18,546.000

82568P304 SHUTTERFLY INC COMMON STOCK USD 0.0001 661,744 668,862
13,990.000
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827048109 SILGAN HOLDINGS INC COMMON STOCK USD 0.0 753,485 715,162
13,555.000

829226109 SINCLAIR BROADCAST GROUP INC COMMON STOC 243,041 238,603
8,549.000

6804626 SINTOKOGIO LTD COMMON STOCK JPY 265,838 246,500
27,800.000

B06K6Y9 SISTEMA JSFC COMMON STOCK RUB 0.09 187,472 208,852
586,500.000

6450267 SK HYNIX INC COMMON STOCK KRW 5000 112,194 108,153
2,852.000

6224871 SK TELECOM CO LTD COMMON STOCK KRW 500 1,461,294 1,427,451
6,369.000

B0C5VF4 SKY NETWORK TELEVISION LTD COMMON STOCK 192,571 181,580
44,674.000

B1RR828 SMURFIT KAPPA GROUP PLC COMMON STOCK EUR 334,945 312,267
11,342.000

833034101 SNAP-ON INC COMMON STOCK USD 1 1,263,516 1,407,770
8,840.000

6821506 SONY CORP COMMON STOCK JPY 810,256 792,073
28,000.000

835898107 SOTHEBY'S COMMON STOCK USD 0.01 1,026,260 1,138,781
25,172.000

0472609 SPIRENT COMMUNICATIONS PLC COMMON STOCK 3.333333 246,090 255,216
178,820.000

BMJJMM7 SPOTLESS GROUP HOLDINGS LTD COMMON STOCK 280,951 268,883
167,385.000

85172J101 SPRINGLEAF HOLDINGS INC COMMON STOCK USD 806,482 744,798
16,223.000

78467J100 SS&C TECHNOLOGIES HOLDINGS INC COMMON ST 0.01 409,315 416,250
6,660.000

BMM1PP4 STABILUS SA COMMON STOCK EUR 0.01 237,678 237,863
5,582.000
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0408284 STANDARD CHARTERED PLC COMMON STOCK GBP 255,289 246,477
15,380.000

855030102 STAPLES INC COMMON STOCK USD 0.0006 523,034 499,642
32,635.000

B3S3S52 STROEER SE COMMON STOCK EUR 345,160 331,650
7,104.000

6858708 SUMITOMO ELECTRIC INDUSTRIES LTD COMMON 599,201 581,355
37,500.000

6858902 SUMITOMO REALTY & DEVELOPMENT CO LTD COM JPY 874,676 701,753
20,000.000

86614U100 SUMMIT MATERIALS INC COMMON STOCK USD 0. 430,832 496,919
19,487.000

B3NB1P2 SUNCOR ENERGY INC COMMON STOCK CAD 0 789,727 647,991
23,517.000

87157B103 SYNCHRONOSS TECHNOLOGIES INC COMMON STOC 0.0001 1,365,267 1,344,188
29,394.000

87162H103 SYNTEL INC COMMON STOCK USD 0 924,875 878,143
18,495.000

6869498 TACHI-S CO LTD COMMON STOCK JPY 283,533 275,703
19,300.000

6290496 TAIWAN MOBILE CO LTD COMMON STOCK TWD 10 1,460,527 1,425,432
427,000.000

6889106 TAIWAN SEMICONDUCTOR MANUFACTURING CO LT STOCK TWD 10 1,482,428 1,466,269
322,000.000

7110902 TECAN GROUP AG COMMON STOCK CHF 0.1 261,776 253,709
2,117.000

2879327 TECK RESOURCES LTD COMMON STOCK CAD 0 700,955 250,515
25,263.000

4732495 TELENOR ASA COMMON STOCK NOK 6 420,389 653,528
29,928.000

BMMV2K8 TENCENT HOLDINGS LTD COMMON STOCK HKD 0. 242,695 243,448
12,200.000
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88033G407 TENET HEALTHCARE CORP COMMON STOCK USD 0 879,210 1,055,558
18,237.000

880349105 TENNECO INC COMMON STOCK USD 0.01 105,019 108,906
1,896.000

6869131 THK CO LTD COMMON STOCK JPY 569,156 611,954
28,300.000

5636927 THYSSENKRUPP AG COMMON STOCK EUR 0 546,821 635,333
24,436.000

6179108 TITAN PETROCHEMICALS GROUP LTD COMMON ST 0.01 1,273 1,253
39,480.000

6894898 TOKYO OHKA KOGYO CO LTD COMMON STOCK JPY 230,567 227,189
8,000.000

6896894 TORII PHARMACEUTICAL CO LTD COMMON STOCK 191,569 196,846
7,400.000

2897222 TORONTO-DOMINION BANK/THE COMMON STOCK C 1,202,846 988,194
23,260.000

6900546 TOYOTA INDUSTRIES CORP COMMON STOCK JPY 384,265 405,001
7,100.000

6900643 TOYOTA MOTOR CORP COMMON STOCK JPY 769,542 1,099,409
16,400.000

B61JC67 TREASURY WINE ESTATES LTD COMMON STOCK A 897,301 871,157
227,141.000

B5MSTC1 TSI HOLDINGS CO LTD COMMON STOCK JPY 96,103 92,754
13,400.000

6907150 TSUTSUMI JEWELRY CO LTD COMMON STOCK JPY 191,014 192,929
8,200.000

BL8VWV6 TTW PCL FOREIGN SH. THB 1 229,688 227,603
680,300.000

899896104 TUPPERWARE BRANDS CORP COMMON STOCK USD 758,673 736,401
11,410.000

B1WTMP0 TURKIYE HALK BANKASI AS COMMON STOCK TRY 393,731 394,647
85,608.000
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3302480 UDG HEALTHCARE PLC COMMON STOCK GBP 0.05 253,001 249,499
32,416.000

90385D107 ULTIMATE SOFTWARE GROUP INC/THE COMMON S 0.01 273,018 269,025
1,637.000

6687184 UNILEVER INDONESIA TBK PT COMMON STOCK I 173,803 165,614
55,900.000

B12T3J1 UNILEVER NV DUTCH CERT EUR 0.16 917,378 947,043
22,754.000

B10RZP7 UNILEVER PLC COMMON STOCK GBP 3.11 1,467,271 1,430,756
33,324.000

911163103 UNITED NATURAL FOODS INC COMMON STOCK US 645,679 568,471
8,927.000

6919519 UNIVERSAL ROBINA CORP COMMON STOCK PHP 1 287,737 281,986
65,540.000

B1FLM08 URALKALI PJSC GDR USD 378,392 346,769
27,028.000

903293405 USG CORP COMMON STOCK USD 0.1 485,348 497,413
17,899.000

91912E105 VALE SA ADR USD 0 371,721 336,319
57,100.000

92210H105 VANTIV INC COMMON STOCK USD 0.00001 858,219 892,424
23,368.000

922475108 VEEVA SYSTEMS INC COMMON STOCK USD 0.000 246,669 253,111
9,030.000

B8G45W8 VERIPOS INC USD0.01 1 1
.300

0929224 VICTREX PLC COMMON STOCK GBP 1 219,066 217,055
7,151.000

927107409 VILLAGE SUPER MARKET INC COMMON STOCK US 360,191 361,234
11,399.000

7399369 VIRBAC SA COMMON STOCK EUR 1.25 158,370 149,962
701.000
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BQ8P064 VIRGIN MONEY HOLDINGS UK PLC COMMON STOC 288,085 282,022
40,709.000

BH4HKS3 VODAFONE GROUP PLC COMMON STOCK GBP 0.20 505,486 679,884
188,080.890

929236107 WD-40 CO COMMON STOCK USD 0.001 584,705 607,331
6,968.000

G48833100 WEATHERFORD INTERNATIONAL PLC COMMON STO 0.001 629,041 646,813
52,715.000

6684594 WEIQIAO TEXTILE CO COMMON STOCK HKD 1 258,905 241,306
342,000.000

95709T100 WESTAR ENERGY INC COMMON STOCK USD 5 810,729 750,445
21,930.000

BMMVVX4 WESTFIELD CORP REIT AUD 0 752,712 754,944
107,701.000

B0JVL77 WESTJET AIRLINES LTD COMMON STOCK CAD 0 222,716 215,661
10,300.000

B418WK4 WHITECAP RESOURCES INC COMMON STOCK CAD 288,882 281,874
26,700.000

966387102 WHITING PETROLEUM CORP COMMON STOCK USD 750,336 689,640
20,525.000

0604316 WM MORRISON SUPERMARKETS PLC COMMON STOC 689,195 725,200
255,043.000

B0PR2N2 WUMART STORES INC COMMON STOCK HKD 1 115,591 113,511
160,000.000

983793100 XPO LOGISTICS INC COMMON STOCK USD 0.001 258,196 250,252
5,539.000

B07T3T9 X5 RETAIL GROUP NV GDR USD 303,283 286,913
17,232.000

985817105 YELP INC COMMON STOCK USD 0.000001 394,212 377,072
8,763.000

6986364 YODOGAWA STEEL WORKS LTD COMMON STOCK JP 190,838 183,631
42,000.000
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B92MT10 ZENKOKU HOSHO CO LTD COMMON STOCK JPY 341,566 356,311
10,000.000

989701107 ZIONS BANCORPORATION COMMON STOCK USD 0 645,561 741,647
23,370.000

5983816 ZURICH INSURANCE GROUP AG COMMON STOCK C 515,766 599,014
1,967.000

TOTAL COMMON 227,741,927 232,267,627

PARTNERSHIP/JOINT VENTURE INTERESTS
-----------------------------------

00799VC12 AEOLUS PROPERTY CATASTROPHE KEYSTONE LP A/C 2,033,328 2,042,275
2,033.320

016994444 ALL WEATHER@12%, LTD 12,000,000 11,785,270
12,000.000

020998D15 ALTAI CAPPRTOSLTD I DP 3,700,000 4,018,614
3,700.000

G04993567 AQR DELTA OFFSHORE FUND, L.P 44,500,000 47,147,267
44,500,000.000

038995148 AQR GRP EL MASTER ACCOUNT LTD LTD PART U 48,400,000 46,706,742
48,570.250

038994414 AQR STYLE PREMIA FUND LP LTD PART USD 11,000,000 11,277,217
11,000,000.000

24499JB13 COMMON STOCK USD 10,000,000 8,965,449
10,000.000

Q31993134 D.E. SHAW OCULUS INTERNATIONAL FUND 2,600,000 3,237,867
2.000

238998322 DAVIDSON KEMPNER INTERNATIONAL (BVD), LT 1,500,000 1,840,286
15,000.000

258995406 DOUBLE BLACK DIAMOND LTD. 1,500,000 1,799,301
15,000.000

G33994156 EVEREST CAPITAL GLOBAL LTD. 837,084 0
1,262.140
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38099L568 GMO EMERGING COUNTRY LOCAL DEBT FUND (OF 18,000,000 15,774,022
18,000,000.000

420998676 HAYMAN CREDES OFFSHORE FUND L.P. 3,500,000 3,492,195
3,500.000

494998J16 KING ST CAP LTD CL S S56 2,596 3,490
32.240

2059981E7 KING STREET CAP CL A S1 934,114 1,165,962
7,064.480

20599E1W4 KING STREET CAP CL S S53 SP 16 24
.170

205998E11 KING STREET CAP CL S S65 2,955 2,046
29.550

20599K1E0 KING STREET CAP S SER 70 4,045 4,382
40.450

20599H1E7 KING STREET CAP S SER 75 1,367 978
13.670

20599J1W3 KING STREET CAP S SER 80 26,023 25,789
260.230

205998D46 KING STREET CAP S SER 85 2,224 2,204
22.230

20599L1E8 KINGSTREET CLASS S SERIES 60 S 26,675 33,182
311.740

G54050102 LAZARD LTD MLP 322,353 363,592
6,465.000

532998R11 LINDEN INTL LTD A 515-DP 3,400,000 3,377,259
3,400.000

60899X1C9 MONDRIAN EMERGING MARKETS SMALL CAP EQUI L.P. 5,999,777 5,883,763
364,728.580

G68994105 OZ OVERSEAS INSTITUTIONAL FUND, LTD. 2,000,000 2,691,177
2,000.000

88699H1D5 TIG SUN FDLTD A - DP 2,500,000 2,524,399
2,500.000
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90299KL20 TWO SIGMA ABSOLUTE RET MARCO CAYMAN FIUN A1 SERS 1D 2015-DP 3,011,000 2,916,572
3,011.000

TOTAL PARTNERSHIP/JOINT VENTURE INTERESTS 177,803,558 177,081,324

VALUE OF INTEREST IN COMMON/COLLECTIVE TRUSTS
---------------------------------------------

282999549 A.R.T INTERNATIONAL INVESTORS (BVI)-DP 1,500,000 1,536,558
1,500.000

04399GL37 A.R.T INTL INVESTORS(BVI) - DP 500,000 502,694
500.000

007996879 AEOLUS PROPERTY CASTROPHE KEYSTONE FD LP 8,760,000 10,442,260
10,061.350

0AV99S302 AEOLUS PROPERTY CATASTROPHE LP MY14 SUB 273,817 436,324
366.770

043999184 ART INTINV BVI LTD 600,000 609,482
594.880

049993G10 ATLAS ENH FUND B INI 0311 5,580,000 6,322,198
4,084.490

00999LP34 ATLAS ENHANCED FD, LTD CL -B SERS 1 1,500,000 1,582,298
1,500.000

05599A699 BOSVALEN FEEDER FUND FEB1 2015 900,000 939,832
905.560

1249921T5 CASPIAN FOCUSED CREDIT INT'L FD SERS-I O FUND USD 1,000,000 893,424
1,000.000

14799OP15 CASPIAN FOCUSED CREDIT INT'L L FUND CL L 138,182 125,034
61.560

17299K6L8 CITADEL KENSINGTON GLOBAL STRATEGIES FUN OPEN-END FUND USD 5,740,000 6,582,081
5,633.050

20299RA24 CMDTY OFFSHORE FUND, LTD - CLASS F - SER 1,400,000 1,365,947
1,400.000

19999H6V2 CMDTY OSFD LTD F SER F SERIES 11/14 DP 1,200,000 1,298,126
1,200.000
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19899F126 COLUMBUS HILL OV A S32 1,500,000 1,515,239
1,500.000

199995283 COLUMBUS HILL OVERSEAS LTD, COHB-DP 4,000,000 3,982,068
4,000.000

199990581 COMMITMENT TO PURCHASE FUND 2,000,000 2,000,000
2,000,000.000

12699V128 CRE SUI SEPRFD A1 A3 1-DP 8,000,000 8,525,964
5,873.530

60099B127 MILLENNIUM INT EE III 01A-DP 10,500,000 12,089,418
6,683.510

71799X657 PHARO GALA FD LTD CL A-DP 3,400,000 3,048,008
1,418.320

72999AG11 PLEIAD ASIA OFFSHORE FEEDER FUND CL A-A1 3-15 DP 500,000 520,915
500.000

72999V616 PLEIAD ASIA OSFDR A1U0215-DP 600,000 633,391
600.000

73399H1W8 PORT MEADOW FD SERS A SHRS UNRESTD SERS 10-14-DP 1,000,000 1,016,980
1,000.000

890999J63 RCTS EMERGING MARKETS DEBT 4,431,145 6,326,462
434,159.120

755997855 RCTS INTERNATIONAL LARGE CAP VALUE EQUIT 17,118,039 23,356,012
2,197,193.410

755990389 RCTS INTL LARGE CAP CORE 24,356,284 29,771,908
3,095,126.580

749998647 RCTS LARGE CAP INDEX INTL EQUITY 273,058 239,852
26,603.440

755990256 RCTS LARGE CAP TRAD GROWTH US EQUITY 6,216,021 11,231,535
624,091.210

755990264 RCTS LARGE CAP TRAD VALUE US EQUITY 5,055,068 9,253,317
600,736.020

755990322 RCTS SMALL CAP INDEX INTL EQUITY 83,537 130,454
7,286.180
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785999483 SACHEM HD OS CS NR 092013-DP 8,750,000 10,792,167
7,260.400

82399TA11 SHELLBACK OFFSHORE FUND, LTD 10,000,000 10,986,405
9,858.160

98699U1D5 YORK EUR OPP UT AU 52015-DP 1,300,000 1,299,702
68,487.880

986998I79 YORK EUROPEAN OPPORTUNITIES UNIT TRUST A /9-2014-DP 750,000 758,364
39,943.540

98699L8S5 YORK EUROPEAN OPPORTUNITIES UNIT TRUST A 1,500,000 1,536,173
80,928.730

98399E3E0 YORK EUROPEAN OPPORTUNITIES UNIT TRUST A DP 1,000,000 1,001,591
52,777.510

987997152 YORK EUROPEAN OPPORTUNITIES UNITS TRUST 1,000,000 1,006,501
53,007.760

TOTAL VALUE OF INTEREST IN COMMON/COLLECTIVE TRUSTS 142,425,153 173,658,680

VALUE OF INTEREST IN REGISTERED INVESTMENT COMPANIES
----------------------------------------------------

00299AB14 A.R.T INTERNATIONAL INVESTORS (BVI) LTD. 5,500,000 5,600,968
5,500.000

B0R998210 AEOLUS PROPERTY CATASTROPHE KEYSTONE FUN 174,886 48,922
39.740

02399XZ05 AMERICAN LANE QUANTITATIVE STRATEGIES LT 4,140,000 4,154,603
4,140.000

054998893 AXONIC SPECIAL OPPORTUNITIES FUND 2014-1 284,796 202,258
.170

Y07998688 BASSO INVESTORS LTD. 2,200,000 2,227,398
2,200.000

073992695 BBL COMMODITIES VALUE OFFSHORE FUND, LTD 2,480,000 2,296,128
2,480.000

101999787 BOSVALEN FEEDER FUND 3,000,000 3,130,105
3,000.000
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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 30,2015

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

124995291 BYBROOK CAPITAL FUND LIMITED 2,500,000 2,454,226
2,500.000

147990667 CASPIAN FOCUSED CREDIT INTERNATIONAL FUN 1,440,000 1,302,728
1,440.000

189991110 CMDTY OFFSHORE FUND LTD OPEN-END FUND US 1,000,000 1,157,859
1,000.000

202997151 CMDTY OFFSHORE FUND, LTD 3,000,000 3,493,180
3,000.000

28299Y668 EJF FINANCIAL OPPORTUNITIES OFFSHORE FUN OPEN-END FUND USD 590,000 557,825
5,900.000

344993969 FOLGER HILL PARTNERS (CAYMAN) LTD 7,400,000 7,362,279
7,461.760

464288281 ISHARES JP MORGAN USD EMERGING MARKETS B ETP USD 12,736,664 12,475,920
113,500.000

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS MONTHLY VARIABLE 12/31/2049 60,755,155 60,755,155
60,755,154.980

52399PO17 LINDEN INTERNATIONAL LTD 6,400,000 6,458,215
6,400.000

59899T1E6 MILLENNIUM INT EE III 04A CL EE SUB CL I 04A DP 2,000,000 2,026,278
2,000.000

69399LZ34 PACIFIC GROVE INTERNATIONAL LTD 5,700,000 5,892,594
5,700.000

G69992223 PENNANT WINDWARD FUND LTD. CLASS A 5,500,000 5,669,651
1,892.220

7209968D2 PLEIAD ASIA OFFSHORE FEEDER OPEN-END FUN 3,500,000 3,944,832
3,431.360

73399AH22 PORT MEADOW FUND SERIES I SHARES UNRESTD JULY 2014-DP 2,260,000 2,349,315
2,253.540

744992389 PSQUARED SICAV PLC 1,190,000 1,196,789
11,900.000

757992227 REDWOOD OFFSHORE FUND LTD CLASS A SERIES 6,000,000 5,940,921
60,000.000
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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 30,2015

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

81699A525 SENSATO S1 ASIA PACIFIC OFFSHORE FUND, L 7,030,000 7,380,022
7,030.000

78464A417 SPDR BARCLAYS HIGH YIELD BOND ETF ETP US 5,316,048 5,188,050
135,000.000

86199AG19 STONE MILLINER MACRO FUND INC. 4,910,000 4,990,033
49,100.000

871999744 SYMMETRY INTERNATIONAL FUND LIMITED CLAS (VOTING) 4,200,000 4,522,635
4,200.000

871999702 SYMMETRY INTERNATIONAL FUND LIMITED CLAS (NON-VOTING) 1,800,000 1,938,272
1,800.000

88699CJK1 TIG ARBITRAGE ENCHANCED-DP 1,200,000 1,255,678
1,200.000

88699K411 TIG ARBITRAGE ENHANCED, LTD OPEN-END FUN 8,000,000 8,090,266
8,000.000

88699T156 TIG ARBITRAGE OPPORTUNITY FUND I LP 278,032 277,575
1.000

872997B26 TIG SECURITIZED ASSET FUND, LTD 3,800,000 4,216,171
3,227.810

886998KA0 TIG SUNRISE FUND, LTD 5,000,000 5,259,789
5,000.000

G91992829 TWO SIGMA ABSOLUTE RETURN ENHANCED CAYMA CLASS A1 5,540,000 5,985,305
4,517.100

986996668 YORK EUROPEAN OPPORTUNITIES UNIT TRUST - 4,200,000 4,237,521
223,182.480

139995286 400 CAPITAL CREDIT OPPORTUNITIES FUND LT 9,800,000 10,069,468
9,735.680

TOTAL VALUE OF INTEREST IN REGISTERED INVESTMENT COMPANIES 200,825,581 204,108,936
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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 30,2015

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

GENERAL INVESTMENTS - OTHER
===========================

RIGHTS, WARRANTS AND SUBSCRIPTIONS
----------------------------------

BZ0YH94 ACERINOX SA RIGHT EUR 0 5,733
12,895.000

8B8625W JP MORGAN STRUCTURED PRODUCTS BV EQUITY 13/MAR/2017 USD 529,975 529,313
22,000.000

8B5275S TITAN PETROCHEMICALS RIGHTS 0 0
19,740.000

TOTAL RIGHTS, WARRANTS AND SUBSCRIPTIONS 529,975 535,046

PURCHASED OPTIONS
-----------------

99#LAAGQ1 EEM PUT USD 34.5 18/DEC/2015 34.50 PUT SCTY 464287234EX 12/18/2015 100 350,456 107,725
1,550.000

99#LAAG5C EEM PUT USD 35 18/MAR/2016 ( 35.00 PUT SCTY 464287234EX 03/18/2016 100 394,124 242,350
1,850.000

99#LAAG33 EEM PUT USD 36 18/MAR/2016 ( 36.00 PUT SCTY 464287234EX 03/18/2016 100 136,526 101,075
650.000

99#LAAGNM EEM PUT USD 37 18/DEC/2015 ( 37.00 PUT SCTY 464287234EX 12/18/2015 100 398,269 212,400
1,800.000

99#LAAGRP EFA PUT USD 55 15/JAN/2016 ( 55.00 PUT SCTY 464287465EX 01/15/2016 100 131,880 59,170
485.000

99#LAAGK2 EFA PUT USD 57 15/JAN/2016 ( 57.00 PUT SCTY 464287465EX 01/15/2016 100 110,534 55,300
350.000

99#LAAHJ7 EFA PUT USD 60 17/JUN/2016 ( 60.00 PUT SCTY 464287465EX 06/17/2016 100 157,172 184,250
550.000

000243DL EQUITY OPTION INDEX - EQOI 232.60 PUT SCTY EQKRW EX 03/10/2016 1 93,500 73,262
3,628,633,320.000

000260DL EQUITY OPTION INDEX - EQOI 232.90 PUT SCTY EQKRW EX 06/09/2016 1 107,991 100,982
3,610,036,800.000
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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 30,2015

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

000185DL EQUITY OPTION INDEX - EQOI 233.28 PUT SCTY EQKRW EX 12/10/2015 1 71,561 27,750
2,410,667,231.040

000258DL EQUITY OPTION INDEX - EQOI 3421.47 PUT SCTY EQUSD EX 12/18/2015 1 65,245 139,977
14,864,776.230

000273DL EQUITY OPTION INDEX - EQOI 4321.70 PUT SCTY EQEUR EX 06/17/2016 1 330,321 329,881
4,969,955.000

000240DL EQUITY OPTION INDEX - EQOI 4333.33 PUT SCTY EQEUR EX 03/18/2016 1 226,800 208,979
4,311,663.350

000193DL EQUITY OPTION INDEX - EQOI 4801.50 PUT SCTY EQAUD EX 12/17/2015 1 47,371 20,694
1,622,907.000

000202DL EQUITY OPTION INDEX - EQOI 5873.45 PUT SCTY EQGBP EX 12/18/2015 1 64,233 29,837
928,005.100

000197DL EQUITY OPTION INDEX - EQOI 6061.02 PUT SCTY EQGBP EX 12/18/2015 1 274,057 187,273
4,485,154.800

000264DL EQUITY OPTION INDEX - EQOI 6130.80 PUT SCTY EQGBP EX 06/17/2016 1 336,581 458,452
5,333,796.000

000246DL EQUITY OPTION INDEX - EQOI 6154.13 PUT SCTY EQGBP EX 06/19/2015 1 469,880 514,619
7,661,891.850

000244DL EQUITY OPTION INDEX - EQOI 16920.26 PUT SCTY EQJPY EX 03/11/2016 1 102,742 43,011
265,106,685.380

000263DL EQUITY OPTION INDEX - EQOI 18117.00 PUT SCTY EQJPY EX 06/10/2016 1 157,171 153,395
448,395,750.000

000238DL EQUITY OPTION INDEX - EQOI 22664.74 PUT SCTY EQHKD EX 03/03/2016 1 79,968 48,133
14,324,120.740

7B3458W EURO STOXX 50 INDEX CALL EUR 3800.00 CALL SCTY EX 12/18/2015 10 667,244 424,678
563.000

000235DL FOREIGN EXCHANGE OPTION - FX 85.00 PUT SCTY EX 03/31/2016 1 78,244 44,183
3,600,000.000

99#LAAG3B IWM PUT USD 109 18/MAR/2016 109.00 PUT SCTY 464287655EX 03/18/2016 100 216,686 149,955
390.000

99#LAAHJM IWM PUT USD 110 17/JUN/2016 110.00 PUT SCTY 464287655EX 06/17/2016 100 254,849 255,210
470.000
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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 30,2015

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

99#LAAG3R P/PUT FINANCIAL SELECT 22.0 22.00 PUT SCTY 4098846 EX 03/16/2016 100 91,836 64,398
900.000

99#LAAG59 P/PUT ISHARES MSCI EAF 58.0 58.00 PUT SCTY 464287234EX 03/18/2016 100 95,216 88,796
400.000

99#LAAHKX P/PUT ISHARES MSCI EME 36.0 36.00 PUT SCTY 464287234EX 06/15/2016 100 418,682 451,000
2,050.000

99#LAAG29 P/PUT NEW S & P 500 IN 1900 1900.00 PUT SCTY 648815108EX 03/18/2016 100 1,197,159 1,034,350
151.000

99#LAAFTS P/PUT SPX INDEX 1700 DUE 12 1700.00 PUT SCTY 4098846 EX 12/16/2016 100 1,012,995 705,600
96.000

99#LAAGLV SPX PUT USD 1850 19/DEC/2015 1850.00 PUT SCTY EX 12/19/2015 100 1,494,502 740,000
185.000

99#LAAHIW SPX PUT USD 1900 17/JUN/2016 1900.00 PUT SCTY EX 06/17/2016 100 1,109,326 1,302,000
140.000

99#LAAGK1 XLF PUT USD 21 15/JAN/2016 ( 21.00 PUT SCTY 81369Y605EX 01/15/2016 100 35,639 14,250
375.000

99#LAAGOF XLF PUT USD 22 15/JAN/2016 ( 22.00 PUT SCTY 81369Y605EX 01/15/2016 100 20,608 10,800
200.000

TOTAL PURCHASED OPTIONS 10,799,367 8,583,735

FOREIGN CURRENCY CONTRACTS (WITH GAINS)
---------------------------------------

CCTAUD CURRENCY CONTRACT - AUD VALUE DATE: 07/02/2015 0 120

CCTJPY CURRENCY CONTRACT - JPY VALUE DATE: 09/30/2015 0 214,191

CCTPHP CURRENCY CONTRACT - PHP VALUE DATE: 09/30/2015 0 2,000

CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 07/02/2015 0 108

CCTUSD CURRENCY CONTRACT - USD VALUE DATE: 09/30/2015 0 953,488
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INVESTMENT PURPOSES AT END OF YEAR BASE CURRENCY: USD AS OF JUNE 30,2015

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

TOTAL FOREIGN CURRENCY CONTRACTS (WITH GAINS) 0 1,169,907

OTHER SECURITIES
----------------

172998320 CITADEL GLOBAL FIXED INCOME FUND LTD. 2,950,000 2,700,787
2,950.000

220644UB CREDIT INDEX SWAP - CDI CDX.EM.23-V1.J@1 %USD 20/JUN/2020 0 (1,767,533)
19,200,000.000

219964UB Equity TRS, Index USLBUTTRUU.I LIBOR 0.0 USD 0 0 (664,686)
37,145,500.940

BPFJTF4 PERSHING SQUARE HOLDINGS LTD/FUND ETP US 960,183 1,384,908
50,618.000

717997902 PHARO MACRO FUND, LTD 2,950,000 2,993,254
980.720

TOTAL OTHER SECURITIES 6,860,183 4,646,732

TOTAL GENERAL INVESTMENTS - OTHER 18,189,526 14,935,419
================= =================

TOTAL GENERAL INVESTMENTS 934,462,829 967,689,052
----------------- -----------------
----------------- -----------------
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OTHER LIABILITIES
-----------------
-----------------

OVERDRAFTS
----------

BCCS BILATERAL SWAPS COLLATERAL CREDIT SUISSE INTERNATIONAL (555,000) (555,000)
(555,000.000)

BCDB BILATERAL SWAPS COLLATERAL DEUTSCHE BANK AG (231,000) (231,000)
(231,000.000)

BCJP BILATERAL SWAPS COLLATERAL JP MORGAN CHASE BANK, N.A. (260,000) (260,000)
(260,000.000)

GBP BRITISH POUND (30,693) (30,693)
(19,516.110)

CASH CASH (616,523) (616,523)
(616,522.800)

TOTAL OVERDRAFTS (1,693,216) (1,693,216)

FUTURES CONTRACTS
-----------------

CDU5CCY C$ CURRENCY FUT CURRENCY 15/SEP/2015 CDU EXPIRES 09/15/2015 SIZE 1,000 0 (359,521)
272.000

GXU5IDX DAX INDEX FUTURE EQUITY INDEX 18/SEP/201 EXPIRES 09/18/2015 SIZE 25 0 20,160
65.000

VGU5IDX EURO STOXX 50 EQUITY INDEX 18/SEP/2015 V EXPIRES 09/18/2015 SIZE 10 0 (559,121)
501.000

IKU5COM EURO-BTP FUTURE BOND 08/SEP/2015 IKU5 CO EXPIRES 09/08/2015 SIZE 100,000 0 33,788
170.000

JBU5COS JPN 10Y BOND(OSE) BOND 10/SEP/2015 JBU5 EXPIRES 09/10/2015 SIZE 100,000,000 0 (35,839)
(21.000)

MFSU5ID MINI MSCI EAFE EQUITY INDEX 18/SEP/2015 EXPIRES 09/18/2015 SIZE 50 0 (1,936,567)
607.000
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SHARES / PAR

QCN5IDS OMXS30 IND FUTURE EQUITY INDEX 17/JUL/20 EXPIRES 07/17/2015 SIZE 100 0 170,565
(1,048.000)

RTAU5ID RUSSELL 2000 MINI EQUITY INDEX 18/SEP/20 EXPIRES 09/18/2015 SIZE 100 0 (244,480)
200.000

PTU5IDX S&P/TSX 60 IX FUT EQUITY INDEX 17/SEP/20 EXPIRES 09/17/2015 SIZE 200 0 (339,551)
139.000

ESU5IDS S&P500 EMINI FUT EQUITY INDEX 18/SEP/201 EXPIRES 09/18/2015 SIZE 50 0 371,522
(246.000)

ESU5IDX S&P500 EMINI FUT EQUITY INDEX 18/SEP/201 EXPIRES 09/18/2015 SIZE 50 0 (2,896,202)
1,912.000

TPU5IDX TOPIX INDX FUTR EQUITY INDEX 10/SEP/2015 EXPIRES 09/10/2015 SIZE 10,000 0 (385,939)
117.000

WNU5COM US ULTRA BOND CBT BOND 21/SEP/2015 WNU5 EXPIRES 09/21/2015 SIZE 100,000 0 (2,506,094)
711.000

TUU5COS US 2YR NOTE (CBT) BOND 30/SEP/2015 TUU5 EXPIRES 09/30/2015 SIZE 200,000 0 (118,743)
(253.000)

FVU5COS US 5YR NOTE (CBT) BOND 30/SEP/2015 FVU5 EXPIRES 09/30/2015 SIZE 100,000 0 (61,491)
(317.000)

TOTAL FUTURES CONTRACTS BEFORE CASH FLOWS 0 (8,847,514)

TOTAL CASH FLOWS ON FUTURES CONTRACTS (8,593,637)

TOTAL FUTURES CONTRACTS NET OF CASH FLOWS (253,877)

WRITTEN OPTIONS
---------------

99#SAAWSX EEM PUT USD 30 17/JUN/2016 ( 30.00 PUT SCTY 464287234EX 06/17/2016 100 (155,696) (186,550)
(2,050.000)

99#SAAUEM EEM PUT USD 30 18/DEC/2015 ( 30.00 PUT SCTY 464287234EX 12/18/2015 100 (175,365) (35,650)
(1,550.000)

99#SAAVGJ EEM PUT USD 30.5 18/MAR/2016 30.50 PUT SCTY 464287234EX 03/18/2016 100 (60,520) (38,025)
(650.000)

JPMorgan Investor Services
Delta Pilots Disability and Survivorship Plan                                               Plan Number: 504 
EIN: 58-0218548                                                                                               June 30, 2016 



FD491 PAGE 70
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 30,2015

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

99#SAAT68 EEM PUT USD 31.5 18/DEC/2015 31.50 PUT SCTY 464287234EX 12/18/2015 100 (175,327) (62,100)
(1,800.000)

99#SAATYD EFA PUT USD 45 15/JAN/2016 ( 45.00 PUT SCTY 464287465EX 01/15/2016 100 (79,875) (25,885)
(835.000)

99#SAAWQU EFA PUT USD 50 17/JUN/2016 ( 50.00 PUT SCTY 464287465EX 06/17/2016 100 (57,052) (68,750)
(550.000)

000242DL EQUITY OPTION INDEX - EQOI 194.68 PUT SCTY EQKRW EX 03/10/2016 1 (20,778) (8,755)
(3,037,008,000.000)

000261DL EQUITY OPTION INDEX - EQOI 194.93 PUT SCTY EQKRW EX 06/09/2016 1 (21,244) (15,738)
(3,021,442,900.000)

000186DL EQUITY OPTION INDEX - EQOI 195.66 PUT SCTY EQKRW EX 12/10/2015 1 (14,733) (2,240)
(2,021,909,938.380)

000272DL EQUITY OPTION INDEX - EQOI 3601.41 PUT SCTY EQEUR EX 06/17/2016 1 (113,855) (115,199)
(4,141,621.500)

000241DL EQUITY OPTION INDEX - EQOI 3603.00 PUT SCTY EQEUR EX 03/18/2016 1 (72,336) (63,212)
(3,584,985.000)

000194DL EQUITY OPTION INDEX - EQOI 4001.25 PUT SCTY EQAUD EX 12/17/2015 1 (15,096) (1,844)
(1,352,422.500)

000201DL EQUITY OPTION INDEX - EQOI 4894.54 PUT SCTY EQGBP EX 12/18/2015 1 (21,508) (5,717)
(773,337.320)

000198DL EQUITY OPTION INDEX - EQOI 5050.85 PUT SCTY EQGBP EX 12/18/2015 1 (86,911) (36,177)
(3,737,629.000)

000265DL EQUITY OPTION INDEX - EQOI 5109.00 PUT SCTY EQGBP EX 06/17/2016 1 (105,397) (137,340)
(4,444,830.000)

000247DL EQUITY OPTION INDEX - EQOI 5128.44 PUT SCTY EQGBP EX 06/19/2015 1 (152,092) (127,900)
(6,384,907.800)

000245DL EQUITY OPTION INDEX - EQOI 14100.21 PUT SCTY EQJPY EX 03/11/2016 1 (30,118) (12,716)
(220,922,237.560)

000262DL EQUITY OPTION INDEX - EQOI 15097.00 PUT SCTY EQJPY EX 06/10/2016 1 (44,674) (47,055)
(373,650,750.000)

000239DL EQUITY OPTION INDEX - EQOI 18928.80 PUT SCTY EQHKD EX 03/03/2016 1 (20,074) (8,041)
(11,963,001.920)
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000234DL FOREIGN EXCHANGE OPTION - FX 75.00 PUT SCTY EX 03/31/2016 1 (29,840) (14,392)
(3,600,000.000)

99#SAAWOR IWM PUT USD 90 17/JUN/2016 ( 90.00 PUT SCTY 464287655EX 06/17/2016 100 (89,390) (90,240)
(470.000)

99#SAAVD1 IWM PUT USD 90 18/MAR/2016 ( 90.00 PUT SCTY 464287655EX 03/18/2016 100 (76,813) (46,800)
(390.000)

99#SAAT0O SPX PUT USD 1550 19/DEC/2015 1550.00 PUT SCTY EX 12/19/2015 100 (597,238) (181,300)
(185.000)

99#SAAWM9 SPX PUT USD 1600 17/JUN/2016 1600.00 PUT SCTY EX 06/17/2016 100 (430,174) (481,600)
(140.000)

99#SAAVID W/PUT FINANCIAL SELECT 18.5 18.50 PUT SCTY 464287234EX 03/16/2016 100 (36,863) (22,086)
(900.000)

99#SAAVI8 W/PUT FINANCIAL SELECT 18.5 29.00 PUT SCTY 464287234EX 03/18/2016 100 (156,473) (80,701)
(1,850.000)

99#SAAVLO W/PUT ISHARES MSCI EAF 48.0 33.00 PUT SCTY 464287234EX 03/18/2016 100 (27,183) 0
(400.000)

99#SAAVEV W/PUT NEW S & P 500 IN 1600 1600.00 PUT SCTY 648815108EX 03/08/2016 100 (296,726) (151,650)
(90.000)

99#SAAVF6 W/PUT SPX INDEX 1600.00 DUE 1600.00 PUT SCTY 648815108EX 03/18/2016 100 (188,815) (140,300)
(61.000)

99#SAATYC XLF PUT USD 18 15/JAN/2016 ( 18.00 PUT SCTY 81369Y605EX 01/15/2016 100 (14,985) (5,250)
(375.000)

99#SAAT81 XLF PUT USD 19 15/JAN/2016 ( 19.00 PUT SCTY 81369Y605EX 01/15/2016 100 (8,592) (3,900)
(200.000)

TOTAL WRITTEN OPTIONS (3,375,745) (2,217,112)

SECURITIES SOLD SHORT
---------------------

AUD COLL AUSTRALIAN DOLLAR CASH COLLATERAL (222,921) (183,634)
(238,920.660)

CAD COLL CANADIAN DOLLAR CASH COLLATERAL (262,585) (240,235)
(299,921.370)
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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 30,2015

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

USD COLL CASH COLLATERAL HELD AT BR TRUST REC (133) (133)
(132.500)

EUR COLL ECU COLLATERAL ACCOUNT (3,075,219) (3,070,026)
(2,755,363.290)

HKD COLL HONG KONG DOLLAR CASH COLLATERAL (65) (65)
(502.630)

USOTCCMSC USD OTC CLIENT CASH COLLATERAL WITH MORG & CO (166,111) (166,111)
(166,111.110)

TOTAL SECURITIES SOLD SHORT (3,727,033) (3,660,204)

FOREIGN CURRENCY CONTRACTS (WITH LOSSES)
----------------------------------------

CCTAUD CURRENCY CONTRACT - AUD VALUE DATE: 07/02/2015 0 (237)

CCTCHF CURRENCY CONTRACT - CHF VALUE DATE: 09/30/2015 0 (94,956)

CCTEUR CURRENCY CONTRACT - EUR VALUE DATE: 07/02/2015 0 (810)

CCTEUR CURRENCY CONTRACT - EUR VALUE DATE: 09/30/2015 0 (106,115)

CCTGBP CURRENCY CONTRACT - GBP VALUE DATE: 06/30/2015 0 (13)

CCTGBP CURRENCY CONTRACT - GBP VALUE DATE: 07/01/2015 0 (71)

CCTHKD CURRENCY CONTRACT - HKD VALUE DATE: 07/02/2015 0 (3)

CCTINR CURRENCY CONTRACT - INR VALUE DATE: 09/30/2015 0 (99,085)

CCTJPY CURRENCY CONTRACT - JPY VALUE DATE: 07/02/2015 0 (455)

CCTMXN CURRENCY CONTRACT - MXN VALUE DATE: 09/30/2015 0 (345,729)
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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 30,2015

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

CCTNZD CURRENCY CONTRACT - NZD VALUE DATE: 09/30/2015 0 (141,870)

CCTSEK CURRENCY CONTRACT - SEK VALUE DATE: 09/30/2015 0 (128,725)

TOTAL FOREIGN CURRENCY CONTRACTS (WITH LOSSES) 0 (918,069)

TOTAL PAYABLES FOR SECURITIES PURCHASED (15,129,661) (15,130,561)

TOTAL OTHER LIABILITIES (23,925,655) (23,873,038)
----------------- -----------------
----------------- -----------------
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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, 2016

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

Tunica-Biloxi Gaming
Authority Corporate bond, $29,000 par value,
151 Melacon Drive coupon rate 9.0%,
Marksville, LA 71351 $ 29,000 — — $ 35,676 matured on November 15, 2015 $ 29,000 $ 6,676

Adelphia Communications Corporate bond, $50,000 par value
1 North Main Street coupon rate of 9.5%
Coudersport, PA  16915 $ 50,000 — — $ 155,638 matured on March 5, 2005 $ 50,000 $ 105,638

Century Corporate bond, $,662,000 par value
50 Locust Avenue coupon rate of 8,875%,
New Canaan, CT  06840 $ 662,000 — — $ 1,602,788 matured on January 15, 2007 $ 662,000 $ 940,788

Century Corporate bond $1,450,000 par value
50 Locust Avenue coupon rate 0.0%
New Canaan, CT  06840 $ 1,450,000 — — $ 844,314 matured on January 15, 2008 $ 844,314 $ —
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SCHEDULE H (FORM 5500 - 4J-1) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SINGLE TRANSACTIONS BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
152,272,039 07/31/14 BUY 526 100.0000 0 152,272,039 152,272,039 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
79,660,440 07/31/14 SELL 24731 100.0000 0 79,660,440 79,660,440 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
57,160,000 12/23/14 BUY 654 100.0000 0 57,160,000 57,160,000 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
57,160,000 12/24/14 SELL 655 100.0000 0 57,160,000 57,160,000 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
75,684,870 03/02/15 BUY 685 100.0000 0 75,684,870 75,684,870 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
69,737,806 03/02/15 SELL 1489 100.0000 0 69,737,806 69,737,806 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
60,243,805 04/01/15 SELL 71140716 100.0000 0 60,243,805 60,243,805 0

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
102,279,404 06/02/15 SELL 1933 100.0000 0 102,279,404 102,279,404 0
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SCHEDULE H (FORM 5500 - 4J-1) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SINGLE TRANSACTIONS BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

90347Y306 UBS HIGH YIELD RELATIONSHIP FUND
BROKER 0995027 IN KIND TRANSACTION

1,517,945 04/27/15 SELLIK 261 35.1879 0 44,707,695 53,413,313 8,705,617

90262Y869 UBS MONEY SER SELECT PRIME PFD FD
MONTHLY VARIABLE 12/31/2049

BROKER 0800102 MEMO
88,222,135 06/01/15 BUY 1932 100.0000 0 88,222,135 88,222,135 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

038995148 AQR GRP EL MASTER ACCOUNT LTD LTD PART USD
BROKER 0800102 MEMO

10,000,000 07/30/14 B BUY 2 1.0000 0 10,000,000 10,000,000 0
10,000,000 08/29/14 S SELL 6 1.0000 0 10,000,000 10,000,000 0

10,000 08/29/14 B BUY 7 1,000.0000 0 10,000,000 10,000,000 0
7,702 09/30/14 B BUY 11 1,038.7003 0 8,000,000 8,000,000 0
5,129 10/01/14 B BUY 12 974.8160 0 5,000,000 5,000,000 0
5,069 11/03/14 B BUY 21 986.3440 0 5,000,000 5,000,000 0
5,061 12/01/14 B BUY 29 987.9462 0 5,000,000 5,000,000 0
5,111 02/24/15 B BUY 40 978.3490 0 5,000,000 5,000,000 0
5,022 03/31/15 B BUY 45 995.7176 0 5,000,000 5,000,000 0
5,477 04/28/15 B BUY 46 985.9835 0 5,400,000 5,400,000 0

----------------- ------------ ------------------ ------------------ ----------------
10,048,571 9 TOTAL BUYS 0 58,400,000 58,400,000 0
10,000,000 1 TOTAL SELLS 0 10,000,000 10,000,000 0

----------------- ------------ ------------------ ------------------ ----------------
20,048,571 SECURITY TOTAL 0 68,400,000 68,400,000 0

USD COLL CASH COLLATERAL HELD AT BR TRUST REC
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

145,800 07/01/14 B BUY 524 1.0000 0 145,800 145,800 0
BROKER 0800102 MEMO

112,050 07/01/14 S SELL 526 1.0000 0 112,050 112,050 0
13 07/01/14 S SELL 527 1.0000 0 13 13 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
282,740 07/01/14 B BUY 548 1.0000 0 282,740 282,740 0

BROKER 0800102 MEMO
8,440 07/01/14 S SELL 549 1.0000 0 8,440 8,440 0

14 07/01/14 S SELL 550 1.0000 0 14 14 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

428,910 07/01/14 B BUY 550 1.0000 0 428,910 428,910 0
BROKER 0800102 MEMO

653,225 07/01/14 S SELL 552 1.0000 0 653,225 653,225 0
29 07/01/14 S SELL 553 1.0000 0 29 29 0

35,568 07/01/14 O SHORT 1219 1.0000 0 35,568 35,568 0
811 07/01/14 O SHORT 1224 1.0000 0 811 811 0

65,445 07/01/14 B BUY 2262 1.0000 0 65,445 65,445 0
282,784 07/01/14 S SELL 2534 1.0000 0 282,784 282,784 0
16,630 07/01/14 O SHORT 71584 1.0000 0 16,630 16,630 0

115 07/01/14 O SHORT 71589 1.0000 0 115 115 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

58,050 07/02/14 S SELL 531 1.0000 0 58,050 58,050 0
BROKER 0800102 MEMO

145,787 07/02/14 S SELL 533 1.0000 0 145,787 145,787 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

40,090 07/02/14 B BUY 554 1.0000 0 40,090 40,090 0
BROKER 0800102 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

282,727 07/02/14 S SELL 556 1.0000 0 282,727 282,727 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

98,600 07/02/14 B BUY 557 1.0000 0 98,600 98,600 0
BROKER 0800102 MEMO

428,881 07/02/14 S SELL 558 1.0000 0 428,881 428,881 0
99,576 07/02/14 O COVER 1237 1.0000 0 99,576 99,576 0
23,447 07/02/14 B BUY 2281 1.0000 0 23,447 23,447 0

307,219 07/02/14 S SELL 2579 1.0000 0 307,219 307,219 0
585,765 07/02/14 B BUY 5310 1.0000 0 585,765 585,765 0
48,685 07/02/14 O SHORT 71604 1.0000 0 48,685 48,685 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
89,100 07/03/14 B BUY 536 1.0000 0 89,100 89,100 0

BROKER 0800102 MEMO
58,050 07/03/14 B BUY 537 1.0000 0 58,050 58,050 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
208,890 07/03/14 B BUY 560 1.0000 0 208,890 208,890 0

BROKER 0800102 MEMO
40,090 07/03/14 S SELL 561 1.0000 0 40,090 40,090 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
133,110 07/03/14 B BUY 562 1.0000 0 133,110 133,110 0

BROKER 0800102 MEMO
98,600 07/03/14 S SELL 563 1.0000 0 98,600 98,600 0
37,716 07/03/14 O SHORT 1268 1.0000 0 37,716 37,716 0

120,126 07/03/14 B BUY 2300 1.0000 0 120,126 120,126 0
33,961 07/03/14 S SELL 2636 1.0000 0 33,961 33,961 0
5,028 07/03/14 O COVER 71663 1.0000 0 5,028 5,028 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
272,700 07/07/14 S SELL 541 1.0000 0 272,700 272,700 0

BROKER 0800102 MEMO
89,100 07/07/14 S SELL 543 1.0000 0 89,100 89,100 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
139,260 07/07/14 S SELL 565 1.0000 0 139,260 139,260 0

BROKER 0800102 MEMO
208,890 07/07/14 S SELL 566 1.0000 0 208,890 208,890 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
433,840 07/07/14 S SELL 567 1.0000 0 433,840 433,840 0

BROKER 0800102 MEMO
133,110 07/07/14 S SELL 569 1.0000 0 133,110 133,110 0
162,482 07/07/14 O SHORT 1283 1.0000 0 162,482 162,482 0
71,909 07/07/14 S SELL 2311 1.0000 0 71,909 71,909 0

165,379 07/07/14 S SELL 2663 1.0000 0 165,379 165,379 0
41,214 07/07/14 O SHORT 71685 1.0000 0 41,214 41,214 0

1 07/08/14 B BUY 447 1.0000 0 1 1 0
0 07/08/14 S RGAIN 458 .0000 0 0 1 1

159,300 07/08/14 S SELL 549 1.0000 0 159,300 159,300 0
272,700 07/08/14 B BUY 550 1.0000 0 272,700 272,700 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

223,660 07/08/14 S SELL 569 1.0000 0 223,660 223,660 0
BROKER 0800102 MEMO

139,260 07/08/14 B BUY 570 1.0000 0 139,260 139,260 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

512,720 07/08/14 S SELL 572 1.0000 0 512,720 512,720 0
BROKER 0800102 MEMO

433,840 07/08/14 B BUY 573 1.0000 0 433,840 433,840 0
41,847 07/08/14 O COVER 1294 1.0000 0 41,847 41,847 0
45,154 07/08/14 S SELL 2322 1.0000 0 45,154 45,154 0

310,876 07/08/14 B BUY 2683 1.0000 0 310,876 310,876 0
88,041 07/08/14 O COVER 71723 1.0000 0 88,041 88,041 0

1,436,767 07/09/14 B BUY 543 1.0000 0 1,436,767 1,436,767 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

6,750 07/09/14 S SELL 553 1.0000 0 6,750 6,750 0
BROKER 0800102 MEMO

159,300 07/09/14 B BUY 555 1.0000 0 159,300 159,300 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

143,480 07/09/14 B BUY 574 1.0000 0 143,480 143,480 0
BROKER 0800102 MEMO

223,660 07/09/14 B BUY 575 1.0000 0 223,660 223,660 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

170,085 07/09/14 B BUY 577 1.0000 0 170,085 170,085 0
BROKER 0800102 MEMO

512,720 07/09/14 B BUY 578 1.0000 0 512,720 512,720 0
1,969 07/09/14 O COVER 1313 1.0000 0 1,969 1,969 0

83,977 07/09/14 S SELL 2333 1.0000 0 83,977 83,977 0
352,382 07/09/14 B BUY 2710 1.0000 0 352,382 352,382 0
78,048 07/09/14 O COVER 71756 1.0000 0 78,048 78,048 0
28,309 07/09/14 B BUY 71757 1.0000 0 28,309 28,309 0

798,200 07/10/14 S SELL 79 1.0000 0 798,200 798,200 0
16,842 07/10/14 B BUY 544 1.0000 0 16,842 16,842 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
178,200 07/10/14 S SELL 558 1.0000 0 178,200 178,200 0

BROKER 0800102 MEMO
6,750 07/10/14 B BUY 560 1.0000 0 6,750 6,750 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
198,340 07/10/14 S SELL 579 1.0000 0 198,340 198,340 0

BROKER 0800102 MEMO
143,480 07/10/14 S SELL 581 1.0000 0 143,480 143,480 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
576,810 07/10/14 S SELL 582 1.0000 0 576,810 576,810 0

BROKER 0800102 MEMO
170,085 07/10/14 S SELL 584 1.0000 0 170,085 170,085 0
287,085 07/10/14 B BUY 587 1.0000 0 287,085 287,085 0
170,085 07/10/14 S SELL 588 1.0000 0 170,085 170,085 0
38,752 07/10/14 O SHORT 1322 1.0000 0 38,752 38,752 0

115,125 07/10/14 O SHORT 1363 1.0000 0 115,125 115,125 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

117,000 07/10/14 O SHORT 1387 1.0000 0 117,000 117,000 0
339 07/10/14 B BUY 2344 1.0000 0 339 339 0

63,431 07/10/14 S SELL 2730 1.0000 0 63,431 63,431 0
28,309 07/10/14 S SELL 71783 1.0000 0 28,309 28,309 0
15,799 07/10/14 O SHORT 71784 1.0000 0 15,799 15,799 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
27,000 07/11/14 S SELL 563 1.0000 0 27,000 27,000 0

BROKER 0800102 MEMO
178,200 07/11/14 B BUY 565 1.0000 0 178,200 178,200 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
97,060 07/11/14 B BUY 584 1.0000 0 97,060 97,060 0

BROKER 0800102 MEMO
198,340 07/11/14 B BUY 585 1.0000 0 198,340 198,340 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
37,335 07/11/14 B BUY 591 1.0000 0 37,335 37,335 0

BROKER 0800102 MEMO
59,810 07/11/14 B BUY 593 1.0000 0 59,810 59,810 0

208,062 07/11/14 B BUY 612 1.0000 0 208,062 208,062 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

9,500 07/11/14 O COVER 1417 1.0000 0 9,500 9,500 0
28,781 07/11/14 O SHORT 1418 1.0000 0 28,781 28,781 0

BROKER 0800102 MEMO
1,942,197 07/11/14 O COVER 1427 1.0000 0 1,942,197 1,942,197 0
1,648,740 07/11/14 B BUY 1428 1.0000 0 1,648,740 1,648,740 0

2,490 07/11/14 S SELL 2355 1.0000 0 2,490 2,490 0
743,192 07/11/14 S SELL 2740 1.0000 0 743,192 743,192 0

1,144,998 07/11/14 O SHORT 2741 1.0000 0 1,144,998 1,144,998 0
15,799 07/11/14 O COVER 71818 1.0000 0 15,799 15,799 0

109,368 07/11/14 B BUY 71819 1.0000 0 109,368 109,368 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

79,650 07/14/14 B BUY 568 1.0000 0 79,650 79,650 0
BROKER 0800102 MEMO

27,000 07/14/14 B BUY 569 1.0000 0 27,000 27,000 0
3,563 07/14/14 B BUY 580 1.0000 0 3,563 3,563 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
181,460 07/14/14 B BUY 589 1.0000 0 181,460 181,460 0

BROKER 0800102 MEMO
97,060 07/14/14 S SELL 591 1.0000 0 97,060 97,060 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
277,065 07/14/14 B BUY 596 1.0000 0 277,065 277,065 0

BROKER 0800102 MEMO
37,335 07/14/14 S SELL 597 1.0000 0 37,335 37,335 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
153,500 07/14/14 B BUY 1462 1.0000 0 153,500 153,500 0
70,500 07/14/14 B BUY 1463 1.0000 0 70,500 70,500 0

BROKER 0800102 MEMO
34,466 07/14/14 B BUY 1464 1.0000 0 34,466 34,466 0
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FD495 PAGE 268
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

80,659 07/14/14 S SELL 2366 1.0000 0 80,659 80,659 0
11,286 07/14/14 O COVER 2748 1.0000 0 11,286 11,286 0
2,271 07/14/14 S SELL 71841 1.0000 0 2,271 2,271 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
132,300 07/15/14 S SELL 573 1.0000 0 132,300 132,300 0

BROKER 0800102 MEMO
79,650 07/15/14 S SELL 575 1.0000 0 79,650 79,650 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
63,300 07/15/14 S SELL 594 1.0000 0 63,300 63,300 0

BROKER 0800102 MEMO
181,460 07/15/14 S SELL 596 1.0000 0 181,460 181,460 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
84,495 07/15/14 S SELL 601 1.0000 0 84,495 84,495 0

BROKER 0800102 MEMO
277,065 07/15/14 S SELL 603 1.0000 0 277,065 277,065 0
208,523 07/15/14 S SELL 611 1.0000 0 208,523 208,523 0
548,383 07/15/14 S SELL 1486 1.0000 0 548,383 548,383 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
38,375 07/15/14 B BUY 1505 1.0000 0 38,375 38,375 0
21,500 07/15/14 S SELL 1506 1.0000 0 21,500 21,500 0

BROKER 0800102 MEMO
5,227 07/15/14 S SELL 2377 1.0000 0 5,227 5,227 0

58,528 07/15/14 O SHORT 2756 1.0000 0 58,528 58,528 0
81,019 07/15/14 S SELL 71857 1.0000 0 81,019 81,019 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
62,100 07/16/14 S SELL 578 1.0000 0 62,100 62,100 0

BROKER 0800102 MEMO
132,300 07/16/14 B BUY 580 1.0000 0 132,300 132,300 0
71,479 07/16/14 B BUY 582 1.0000 0 71,479 71,479 0

1,300,000 07/16/14 S SELL 583 1.0000 0 1,300,000 1,300,000 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

143,480 07/16/14 B BUY 599 1.0000 0 143,480 143,480 0
BROKER 0800102 MEMO

63,300 07/16/14 B BUY 600 1.0000 0 63,300 63,300 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

259,380 07/16/14 B BUY 606 1.0000 0 259,380 259,380 0
BROKER 0800102 MEMO

84,495 07/16/14 B BUY 607 1.0000 0 84,495 84,495 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

9,594 07/16/14 B BUY 1545 1.0000 0 9,594 9,594 0
66,000 07/16/14 B BUY 1546 1.0000 0 66,000 66,000 0

BROKER 0800102 MEMO
29,674 07/16/14 S SELL 1547 1.0000 0 29,674 29,674 0
34,359 07/16/14 B BUY 2384 1.0000 0 34,359 34,359 0
18,402 07/16/14 O COVER 2782 1.0000 0 18,402 18,402 0
62,304 07/16/14 B BUY 71875 1.0000 0 62,304 62,304 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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FD495 PAGE 269
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

245,700 07/17/14 S SELL 583 1.0000 0 245,700 245,700 0
BROKER 0800102 MEMO

389 07/17/14 S SELL 584 1.0000 0 389 389 0
62,100 07/17/14 B BUY 585 1.0000 0 62,100 62,100 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
447,320 07/17/14 S SELL 604 1.0000 0 447,320 447,320 0

BROKER 0800102 MEMO
143,480 07/17/14 S SELL 606 1.0000 0 143,480 143,480 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
501,075 07/17/14 S SELL 611 1.0000 0 501,075 501,075 0

BROKER 0800102 MEMO
259,380 07/17/14 S SELL 613 1.0000 0 259,380 259,380 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
127,500 07/17/14 S SELL 1584 1.0000 0 127,500 127,500 0
287,813 07/17/14 S SELL 1585 1.0000 0 287,813 287,813 0

BROKER 0800102 MEMO
453,245 07/17/14 S SELL 1595 1.0000 0 453,245 453,245 0
33,219 07/17/14 S SELL 2394 1.0000 0 33,219 33,219 0

881,615 07/17/14 O COVER 2815 1.0000 0 881,615 881,615 0
88,382 07/17/14 S SELL 71888 1.0000 0 88,382 88,382 0
8,713 07/17/14 O SHORT 71889 1.0000 0 8,713 8,713 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
234,900 07/18/14 B BUY 588 1.0000 0 234,900 234,900 0

BROKER 0800102 MEMO
245,700 07/18/14 B BUY 589 1.0000 0 245,700 245,700 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
379,800 07/18/14 B BUY 609 1.0000 0 379,800 379,800 0

BROKER 0800102 MEMO
447,320 07/18/14 B BUY 610 1.0000 0 447,320 447,320 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
296,715 07/18/14 B BUY 616 1.0000 0 296,715 296,715 0

BROKER 0800102 MEMO
501,075 07/18/14 B BUY 617 1.0000 0 501,075 501,075 0
25,143 07/18/14 B BUY 639 1.0000 0 25,143 25,143 0

252,741 07/18/14 S SELL 640 1.0000 0 252,741 252,741 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

47,969 07/18/14 B BUY 1623 1.0000 0 47,969 47,969 0
75,500 07/18/14 B BUY 1624 1.0000 0 75,500 75,500 0

BROKER 0800102 MEMO
615,258 07/18/14 B BUY 1625 1.0000 0 615,258 615,258 0
106,924 07/18/14 S SELL 2406 1.0000 0 106,924 106,924 0
191,215 07/18/14 O COVER 2836 1.0000 0 191,215 191,215 0

8,713 07/18/14 O COVER 71901 1.0000 0 8,713 8,713 0
97,300 07/18/14 B BUY 71902 1.0000 0 97,300 97,300 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
56,700 07/21/14 S SELL 593 1.0000 0 56,700 56,700 0

BROKER 0800102 MEMO
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FD495 PAGE 270
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

234,900 07/21/14 S SELL 595 1.0000 0 234,900 234,900 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

111,830 07/21/14 S SELL 614 1.0000 0 111,830 111,830 0
BROKER 0800102 MEMO

379,800 07/21/14 S SELL 616 1.0000 0 379,800 379,800 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

151,305 07/21/14 S SELL 621 1.0000 0 151,305 151,305 0
BROKER 0800102 MEMO

296,715 07/21/14 S SELL 623 1.0000 0 296,715 296,715 0
203 07/21/14 S SELL 661 1.0000 0 203 203 0
1 07/21/14 S SELL 664 1.0000 0 1 1 0
0 07/21/14 S RLOSS 665 .0000 0 0 (1) (1)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
9,594 07/21/14 B BUY 1659 1.0000 0 9,594 9,594 0

38,500 07/21/14 S SELL 1660 1.0000 0 38,500 38,500 0
BROKER 0800102 MEMO

210,720 07/21/14 S SELL 1667 1.0000 0 210,720 210,720 0
15,127 07/21/14 S SELL 2419 1.0000 0 15,127 15,127 0
20,064 07/21/14 O COVER 2869 1.0000 0 20,064 20,064 0
16,269 07/21/14 S SELL 71911 1.0000 0 16,269 16,269 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
105,300 07/22/14 B BUY 598 1.0000 0 105,300 105,300 0

BROKER 0800102 MEMO
56,700 07/22/14 B BUY 599 1.0000 0 56,700 56,700 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
181,460 07/22/14 B BUY 619 1.0000 0 181,460 181,460 0

BROKER 0800102 MEMO
111,830 07/22/14 B BUY 620 1.0000 0 111,830 111,830 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
192,570 07/22/14 B BUY 626 1.0000 0 192,570 192,570 0

BROKER 0800102 MEMO
151,305 07/22/14 B BUY 627 1.0000 0 151,305 151,305 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
86,344 07/22/14 S SELL 1695 1.0000 0 86,344 86,344 0
49,000 07/22/14 B BUY 1696 1.0000 0 49,000 49,000 0

BROKER 0800102 MEMO
219,280 07/22/14 B BUY 1697 1.0000 0 219,280 219,280 0
46,089 07/22/14 S SELL 2430 1.0000 0 46,089 46,089 0
80,944 07/22/14 O COVER 2899 1.0000 0 80,944 80,944 0
6,701 07/22/14 B BUY 2900 1.0000 0 6,701 6,701 0

48,333 07/22/14 B BUY 71919 1.0000 0 48,333 48,333 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

43,200 07/23/14 B BUY 603 1.0000 0 43,200 43,200 0
BROKER 0800102 MEMO

105,300 07/23/14 S SELL 605 1.0000 0 105,300 105,300 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

124,490 07/23/14 B BUY 624 1.0000 0 124,490 124,490 0
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FD495 PAGE 271
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
181,460 07/23/14 S SELL 625 1.0000 0 181,460 181,460 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
64,845 07/23/14 B BUY 632 1.0000 0 64,845 64,845 0

BROKER 0800102 MEMO
192,570 07/23/14 S SELL 634 1.0000 0 192,570 192,570 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
16,500 07/23/14 B BUY 1743 1.0000 0 16,500 16,500 0
9,594 07/23/14 S SELL 1744 1.0000 0 9,594 9,594 0

BROKER 0800102 MEMO
243,108 07/23/14 S SELL 1745 1.0000 0 243,108 243,108 0
35,410 07/23/14 B BUY 2440 1.0000 0 35,410 35,410 0
6,701 07/23/14 S SELL 2928 1.0000 0 6,701 6,701 0

257,930 07/23/14 O SHORT 2929 1.0000 0 257,930 257,930 0
115,006 07/23/14 S SELL 71926 1.0000 0 115,006 115,006 0
903,925 07/24/14 S SELL 296 1.0000 0 903,925 903,925 0
43,200 07/24/14 S SELL 609 1.0000 0 43,200 43,200 0

124,490 07/24/14 S SELL 630 1.0000 0 124,490 124,490 0
64,845 07/24/14 S SELL 638 1.0000 0 64,845 64,845 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
180,625 07/24/14 S SELL 1778 1.0000 0 180,625 180,625 0
281,250 07/24/14 B BUY 1779 1.0000 0 281,250 281,250 0

9,610 07/24/14 B BUY 1780 1.0000 0 9,610 9,610 0
24,000 07/24/14 B BUY 1781 1.0000 0 24,000 24,000 0

BROKER 0800102 MEMO
80,831 07/24/14 B BUY 1782 1.0000 0 80,831 80,831 0
82,961 07/24/14 S SELL 2450 1.0000 0 82,961 82,961 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
8,700 07/24/14 O SHORT 2960 1.0000 0 8,700 8,700 0

94,320 07/24/14 O COVER 2961 1.0000 0 94,320 94,320 0
66,500 07/24/14 O SHORT 2962 1.0000 0 66,500 66,500 0

BROKER 0800102 MEMO
48,141 07/24/14 O SHORT 2963 1.0000 0 48,141 48,141 0

1,084,217 07/24/14 S SELL 5396 1.0000 0 1,084,217 1,084,217 0
1 07/24/14 S SELL 5397 1.0000 0 1 1 0

BROKER
0 07/24/14 S RLOSS 5398 .0000 0 0 (1) (1)

BROKER 0800102 MEMO
4,727 07/24/14 S SELL 71935 1.0000 0 4,727 4,727 0

736,600 07/25/14 B BUY 89 1.0000 0 736,600 736,600 0
688,500 07/25/14 S SELL 612 1.0000 0 688,500 688,500 0

1,825,150 07/25/14 S SELL 632 1.0000 0 1,825,150 1,825,150 0
1,572,000 07/25/14 S SELL 641 1.0000 0 1,572,000 1,572,000 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
239,063 07/25/14 B BUY 1818 1.0000 0 239,063 239,063 0
199,219 07/25/14 S SELL 1819 1.0000 0 199,219 199,219 0

1,922 07/25/14 S SELL 1820 1.0000 0 1,922 1,922 0
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FD495 PAGE 272
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

37,000 07/25/14 S SELL 1821 1.0000 0 37,000 37,000 0
BROKER 0800102 MEMO

183,892 07/25/14 S SELL 1822 1.0000 0 183,892 183,892 0
70,271 07/25/14 B BUY 2461 1.0000 0 70,271 70,271 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
809,100 07/25/14 O SHORT 2992 1.0000 0 809,100 809,100 0
145,410 07/25/14 O SHORT 2993 1.0000 0 145,410 145,410 0
172,900 07/25/14 O SHORT 2994 1.0000 0 172,900 172,900 0

BROKER 0800102 MEMO
1,414,361 07/25/14 O COVER 3001 1.0000 0 1,414,361 1,414,361 0
9,077,542 07/25/14 B BUY 3002 1.0000 0 9,077,542 9,077,542 0
5,076,925 07/25/14 S SELL 24730 1.0000 0 5,076,925 5,076,925 0

9,632 07/25/14 S SELL 71936 1.0000 0 9,632 9,632 0
583,929 07/25/14 O SHORT 71937 1.0000 0 583,929 583,929 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
85,000 07/28/14 S SELL 1860 1.0000 0 85,000 85,000 0

140,625 07/28/14 B BUY 1861 1.0000 0 140,625 140,625 0
1,922 07/28/14 B BUY 1862 1.0000 0 1,922 1,922 0
6,000 07/28/14 S SELL 1863 1.0000 0 6,000 6,000 0

BROKER 0800102 MEMO
87,271 07/28/14 S SELL 1864 1.0000 0 87,271 87,271 0
72,288 07/28/14 S SELL 2474 1.0000 0 72,288 72,288 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
130,500 07/28/14 B BUY 3016 1.0000 0 130,500 130,500 0
23,580 07/28/14 S SELL 3017 1.0000 0 23,580 23,580 0
95,000 07/28/14 S SELL 3018 1.0000 0 95,000 95,000 0

BROKER 0800102 MEMO
1,857,089 07/28/14 B BUY 3059 1.0000 0 1,857,089 1,857,089 0
583,929 07/28/14 S SELL 3060 1.0000 0 583,929 583,929 0

0 07/28/14 O COVER 71977 1.0000 0 0 0 0
BROKER

0 07/28/14 S RGAIN 71978 .0000 0 0 0 0
BROKER 0800102 MEMO

583,929 07/28/14 O COVER 71979 1.0000 0 583,929 583,929 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

175,313 07/29/14 B BUY 1904 1.0000 0 175,313 175,313 0
187,500 07/29/14 S SELL 1905 1.0000 0 187,500 187,500 0
22,000 07/29/14 S SELL 1906 1.0000 0 22,000 22,000 0
1,922 07/29/14 S SELL 1907 1.0000 0 1,922 1,922 0

BROKER 0800102 MEMO
121,985 07/29/14 S SELL 1916 1.0000 0 121,985 121,985 0
29,755 07/29/14 S SELL 2484 1.0000 0 29,755 29,755 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
38,000 07/29/14 B BUY 3094 1.0000 0 38,000 38,000 0
86,460 07/29/14 S SELL 3095 1.0000 0 86,460 86,460 0

861,300 07/29/14 S SELL 3096 1.0000 0 861,300 861,300 0
BROKER 0800102 MEMO
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FD495 PAGE 273
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

6,273 07/29/14 B BUY 3104 1.0000 0 6,273 6,273 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

11,000 07/30/14 S SELL 1946 1.0000 0 11,000 11,000 0
539,063 07/30/14 B BUY 1947 1.0000 0 539,063 539,063 0
382,500 07/30/14 S SELL 1948 1.0000 0 382,500 382,500 0
13,453 07/30/14 B BUY 1949 1.0000 0 13,453 13,453 0

BROKER 0800102 MEMO
70,344 07/30/14 S SELL 1950 1.0000 0 70,344 70,344 0
75,513 07/30/14 S SELL 2494 1.0000 0 75,513 75,513 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
182,700 07/30/14 B BUY 3127 1.0000 0 182,700 182,700 0
43,230 07/30/14 S SELL 3128 1.0000 0 43,230 43,230 0

115,900 07/30/14 B BUY 3129 1.0000 0 115,900 115,900 0
BROKER 0800102 MEMO

755,980 07/30/14 B BUY 3136 1.0000 0 755,980 755,980 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

35,156 07/31/14 B BUY 1989 1.0000 0 35,156 35,156 0
13,453 07/31/14 S SELL 1990 1.0000 0 13,453 13,453 0

175,500 07/31/14 S SELL 1991 1.0000 0 175,500 175,500 0
10,625 07/31/14 B BUY 1992 1.0000 0 10,625 10,625 0

BROKER 0800102 MEMO
117,246 07/31/14 S SELL 2002 1.0000 0 117,246 117,246 0
87,626 07/31/14 B BUY 2508 1.0000 0 87,626 87,626 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,506,100 07/31/14 S SELL 3161 1.0000 0 3,506,100 3,506,100 0
689,715 07/31/14 S SELL 3162 1.0000 0 689,715 689,715 0
513,000 07/31/14 S SELL 3163 1.0000 0 513,000 513,000 0

BROKER 0800102 MEMO
157,098 07/31/14 S SELL 3171 1.0000 0 157,098 157,098 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
30,750 08/01/14 S SELL 2035 1.0000 0 30,750 30,750 0

480,469 08/01/14 S SELL 2036 1.0000 0 480,469 480,469 0
63,750 08/01/14 B BUY 2037 1.0000 0 63,750 63,750 0
54,500 08/01/14 S SELL 2038 1.0000 0 54,500 54,500 0

BROKER 0800102 MEMO
551,052 08/01/14 B BUY 2047 1.0000 0 551,052 551,052 0

440 08/01/14 S SELL 2069 1.0000 0 440 440 0
42,480 08/01/14 B BUY 2528 1.0000 0 42,480 42,480 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
93,100 08/01/14 S SELL 3199 1.0000 0 93,100 93,100 0

214,185 08/01/14 S SELL 3200 1.0000 0 214,185 214,185 0
521,934 08/01/14 S SELL 3201 1.0000 0 521,934 521,934 0

BROKER 0800102 MEMO
5,099,631 08/01/14 B BUY 3209 1.0000 0 5,099,631 5,099,631 0

623 08/01/14 S SELL 3225 1.0000 0 623 623 0
28,061 08/01/14 S SELL 3232 1.0000 0 28,061 28,061 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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FD495 PAGE 274
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

21,250 08/04/14 B BUY 2103 1.0000 0 21,250 21,250 0
93,750 08/04/14 S SELL 2104 1.0000 0 93,750 93,750 0
44,500 08/04/14 B BUY 2105 1.0000 0 44,500 44,500 0
66,386 08/04/14 S SELL 2106 1.0000 0 66,386 66,386 0

BROKER 0800102 MEMO
778,009 08/04/14 B BUY 2108 1.0000 0 778,009 778,009 0
30,002 08/04/14 S SELL 2542 1.0000 0 30,002 30,002 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
155,800 08/04/14 B BUY 3253 1.0000 0 155,800 155,800 0
174,885 08/04/14 B BUY 3254 1.0000 0 174,885 174,885 0

1,240,781 08/04/14 B BUY 3255 1.0000 0 1,240,781 1,240,781 0
BROKER 0800102 MEMO

1,297,699 08/04/14 B BUY 3264 1.0000 0 1,297,699 1,297,699 0
8,569 08/04/14 B BUY 3267 1.0000 0 8,569 8,569 0

236 08/04/14 B BUY 3268 1.0000 0 236 236 0
BROKER

0 08/04/14 S RGAIN 3269 .0000 0 0 236 236
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,922 08/05/14 B BUY 2141 1.0000 0 1,922 1,922 0
128,000 08/05/14 S SELL 2142 1.0000 0 128,000 128,000 0
74,375 08/05/14 B BUY 2143 1.0000 0 74,375 74,375 0
11,719 08/05/14 S SELL 2144 1.0000 0 11,719 11,719 0

100,275 08/05/14 B BUY 2145 1.0000 0 100,275 100,275 0
BROKER 0800102 MEMO

379,453 08/05/14 B BUY 2146 1.0000 0 379,453 379,453 0
72,204 08/05/14 S SELL 2553 1.0000 0 72,204 72,204 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,761,975 08/05/14 S SELL 3295 1.0000 0 1,761,975 1,761,975 0

39,900 08/05/14 S SELL 3302 1.0000 0 39,900 39,900 0
503,040 08/05/14 S SELL 3303 1.0000 0 503,040 503,040 0

BROKER 0800102 MEMO
1,041,246 08/05/14 S SELL 3305 1.0000 0 1,041,246 1,041,246 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
17,000 08/06/14 S SELL 2187 1.0000 0 17,000 17,000 0
5,313 08/06/14 S SELL 2188 1.0000 0 5,313 5,313 0

82,031 08/06/14 S SELL 2189 1.0000 0 82,031 82,031 0
3,844 08/06/14 S SELL 2190 1.0000 0 3,844 3,844 0
9,450 08/06/14 S SELL 2191 1.0000 0 9,450 9,450 0

BROKER 0800102 MEMO
443,247 08/06/14 B BUY 2192 1.0000 0 443,247 443,247 0
105,459 08/06/14 B BUY 2565 1.0000 0 105,459 105,459 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
166,050 08/06/14 B BUY 3329 1.0000 0 166,050 166,050 0
74,100 08/06/14 B BUY 3330 1.0000 0 74,100 74,100 0
66,810 08/06/14 S SELL 3331 1.0000 0 66,810 66,810 0

BROKER 0800102 MEMO
2,336,950 08/06/14 B BUY 3339 1.0000 0 2,336,950 2,336,950 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
50,400 08/07/14 B BUY 2232 1.0000 0 50,400 50,400 0
80,000 08/07/14 S SELL 2233 1.0000 0 80,000 80,000 0

316,406 08/07/14 S SELL 2234 1.0000 0 316,406 316,406 0
185,938 08/07/14 B BUY 2235 1.0000 0 185,938 185,938 0

9,610 08/07/14 S SELL 2236 1.0000 0 9,610 9,610 0
BROKER 0800102 MEMO

37,479 08/07/14 S SELL 2237 1.0000 0 37,479 37,479 0
62,524 08/07/14 S SELL 2578 1.0000 0 62,524 62,524 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
104,500 08/07/14 S SELL 3367 1.0000 0 104,500 104,500 0
314,400 08/07/14 S SELL 3368 1.0000 0 314,400 314,400 0
885,600 08/07/14 S SELL 3369 1.0000 0 885,600 885,600 0

BROKER 0800102 MEMO
56,191 08/07/14 B BUY 3370 1.0000 0 56,191 56,191 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
97,125 08/08/14 S SELL 2306 1.0000 0 97,125 97,125 0
35,156 08/08/14 S SELL 2307 1.0000 0 35,156 35,156 0
58,500 08/08/14 B BUY 2308 1.0000 0 58,500 58,500 0
1,922 08/08/14 B BUY 2309 1.0000 0 1,922 1,922 0

37,188 08/08/14 B BUY 2310 1.0000 0 37,188 37,188 0
BROKER 0800102 MEMO

85,961 08/08/14 S SELL 2312 1.0000 0 85,961 85,961 0
9,335 08/08/14 B BUY 2588 1.0000 0 9,335 9,335 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,706,625 08/08/14 B BUY 3395 1.0000 0 1,706,625 1,706,625 0
229,905 08/08/14 B BUY 3396 1.0000 0 229,905 229,905 0
186,200 08/08/14 B BUY 3397 1.0000 0 186,200 186,200 0

BROKER 0800102 MEMO
1,530,333 08/08/14 B BUY 3398 1.0000 0 1,530,333 1,530,333 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
26,563 08/11/14 S SELL 2356 1.0000 0 26,563 26,563 0
35,156 08/11/14 B BUY 2357 1.0000 0 35,156 35,156 0
1,922 08/11/14 B BUY 2358 1.0000 0 1,922 1,922 0

39,000 08/11/14 B BUY 2359 1.0000 0 39,000 39,000 0
46,725 08/11/14 S SELL 2360 1.0000 0 46,725 46,725 0

BROKER 0800102 MEMO
385,409 08/11/14 B BUY 2361 1.0000 0 385,409 385,409 0
64,345 08/11/14 S SELL 2600 1.0000 0 64,345 64,345 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
821,025 08/11/14 B BUY 3429 1.0000 0 821,025 821,025 0
153,270 08/11/14 B BUY 3430 1.0000 0 153,270 153,270 0
220,400 08/11/14 B BUY 3431 1.0000 0 220,400 220,400 0

BROKER 0800102 MEMO
1,903,785 08/11/14 S SELL 3432 1.0000 0 1,903,785 1,903,785 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,922 08/12/14 S SELL 2409 1.0000 0 1,922 1,922 0
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FD495 PAGE 276
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

138,125 08/12/14 S SELL 2410 1.0000 0 138,125 138,125 0
70,313 08/12/14 B BUY 2411 1.0000 0 70,313 70,313 0
11,550 08/12/14 B BUY 2412 1.0000 0 11,550 11,550 0
10,500 08/12/14 S SELL 2413 1.0000 0 10,500 10,500 0

BROKER 0800102 MEMO
53,726 08/12/14 S SELL 2414 1.0000 0 53,726 53,726 0
10,120 08/12/14 B BUY 2608 1.0000 0 10,120 10,120 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
202,950 08/12/14 S SELL 3461 1.0000 0 202,950 202,950 0
41,265 08/12/14 S SELL 3462 1.0000 0 41,265 41,265 0

148,200 08/12/14 S SELL 3463 1.0000 0 148,200 148,200 0
BROKER 0800102 MEMO

1,645,510 08/12/14 S SELL 3472 1.0000 0 1,645,510 1,645,510 0
185,346 08/13/14 B BUY 2468 1.0000 0 185,346 185,346 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
116,875 08/13/14 B BUY 2500 1.0000 0 116,875 116,875 0
234,375 08/13/14 S SELL 2501 1.0000 0 234,375 234,375 0

7,688 08/13/14 S SELL 2502 1.0000 0 7,688 7,688 0
51,500 08/13/14 B BUY 2503 1.0000 0 51,500 51,500 0
75,075 08/13/14 S SELL 2504 1.0000 0 75,075 75,075 0

BROKER 0800102 MEMO
32,891 08/13/14 S SELL 2619 1.0000 0 32,891 32,891 0
47,183 08/13/14 O SHORT 2620 1.0000 0 47,183 47,183 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,319,175 08/13/14 B BUY 3494 1.0000 0 1,319,175 1,319,175 0
202,395 08/13/14 B BUY 3495 1.0000 0 202,395 202,395 0
195,700 08/13/14 B BUY 3496 1.0000 0 195,700 195,700 0

BROKER 0800102 MEMO
532,618 08/13/14 B BUY 3497 1.0000 0 532,618 532,618 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
117,188 08/14/14 S SELL 2544 1.0000 0 117,188 117,188 0
51,500 08/14/14 B BUY 2545 1.0000 0 51,500 51,500 0

207,188 08/14/14 B BUY 2546 1.0000 0 207,188 207,188 0
46,200 08/14/14 S SELL 2547 1.0000 0 46,200 46,200 0
1,922 08/14/14 S SELL 2548 1.0000 0 1,922 1,922 0

BROKER 0800102 MEMO
155,067 08/14/14 B BUY 2557 1.0000 0 155,067 155,067 0
57,079 08/14/14 O SHORT 2633 1.0000 0 57,079 57,079 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
60,800 08/14/14 B BUY 3527 1.0000 0 60,800 60,800 0

811,800 08/14/14 B BUY 3528 1.0000 0 811,800 811,800 0
202,395 08/14/14 B BUY 3529 1.0000 0 202,395 202,395 0

BROKER 0800102 MEMO
1,978,701 08/14/14 S SELL 3537 1.0000 0 1,978,701 1,978,701 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,500 08/15/14 S SELL 2588 1.0000 0 7,500 7,500 0

270,938 08/15/14 B BUY 2589 1.0000 0 270,938 270,938 0
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FD495 PAGE 277
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

5,775 08/15/14 B BUY 2590 1.0000 0 5,775 5,775 0
3,844 08/15/14 S SELL 2591 1.0000 0 3,844 3,844 0

257,813 08/15/14 S SELL 2592 1.0000 0 257,813 257,813 0
BROKER 0800102 MEMO

294,676 08/15/14 S SELL 2602 1.0000 0 294,676 294,676 0
75,033 08/15/14 O SHORT 2645 1.0000 0 75,033 75,033 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
29,475 08/15/14 S SELL 3560 1.0000 0 29,475 29,475 0
49,400 08/15/14 S SELL 3561 1.0000 0 49,400 49,400 0

101,475 08/15/14 S SELL 3562 1.0000 0 101,475 101,475 0
BROKER 0800102 MEMO

1,158,812 08/15/14 S SELL 3571 1.0000 0 1,158,812 1,158,812 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,922 08/18/14 B BUY 2635 1.0000 0 1,922 1,922 0
62,000 08/18/14 B BUY 2636 1.0000 0 62,000 62,000 0

255,000 08/18/14 S SELL 2637 1.0000 0 255,000 255,000 0
210,938 08/18/14 B BUY 2638 1.0000 0 210,938 210,938 0
79,275 08/18/14 S SELL 2639 1.0000 0 79,275 79,275 0

BROKER 0800102 MEMO
146,249 08/18/14 S SELL 2640 1.0000 0 146,249 146,249 0
144,278 08/18/14 O SHORT 2655 1.0000 0 144,278 144,278 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,392,975 08/18/14 B BUY 3593 1.0000 0 1,392,975 1,392,975 0
243,660 08/18/14 B BUY 3594 1.0000 0 243,660 243,660 0
264,100 08/18/14 B BUY 3595 1.0000 0 264,100 264,100 0

BROKER 0800102 MEMO
384,671 08/18/14 B BUY 3597 1.0000 0 384,671 384,671 0
125,232 08/19/14 O COVER 2667 1.0000 0 125,232 125,232 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
106,250 08/19/14 S SELL 2680 1.0000 0 106,250 106,250 0
105,469 08/19/14 B BUY 2681 1.0000 0 105,469 105,469 0
50,925 08/19/14 S SELL 2682 1.0000 0 50,925 50,925 0
3,844 08/19/14 B BUY 2683 1.0000 0 3,844 3,844 0

18,500 08/19/14 B BUY 2684 1.0000 0 18,500 18,500 0
BROKER 0800102 MEMO

15,300 08/19/14 B BUY 2695 1.0000 0 15,300 15,300 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

894,825 08/19/14 B BUY 3630 1.0000 0 894,825 894,825 0
79,800 08/19/14 B BUY 3631 1.0000 0 79,800 79,800 0
72,705 08/19/14 B BUY 3632 1.0000 0 72,705 72,705 0

BROKER 0800102 MEMO
2,285,761 08/19/14 S SELL 3640 1.0000 0 2,285,761 2,285,761 0

85,643 08/20/14 O SHORT 2677 1.0000 0 85,643 85,643 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

222,656 08/20/14 B BUY 2724 1.0000 0 222,656 222,656 0
21,141 08/20/14 B BUY 2725 1.0000 0 21,141 21,141 0
29,500 08/20/14 S SELL 2726 1.0000 0 29,500 29,500 0
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FD495 PAGE 278
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

32,025 08/20/14 S SELL 2727 1.0000 0 32,025 32,025 0
BROKER 0800102 MEMO

72,497 08/20/14 B BUY 2736 1.0000 0 72,497 72,497 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

562,725 08/20/14 B BUY 3663 1.0000 0 562,725 562,725 0
115,935 08/20/14 S SELL 3664 1.0000 0 115,935 115,935 0
89,300 08/20/14 S SELL 3665 1.0000 0 89,300 89,300 0

BROKER 0800102 MEMO
1,268,858 08/20/14 S SELL 3672 1.0000 0 1,268,858 1,268,858 0

29,039 08/21/14 O COVER 2688 1.0000 0 29,039 29,039 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

33,075 08/21/14 S SELL 2771 1.0000 0 33,075 33,075 0
41,500 08/21/14 B BUY 2772 1.0000 0 41,500 41,500 0
1,922 08/21/14 S SELL 2773 1.0000 0 1,922 1,922 0

70,313 08/21/14 S SELL 2774 1.0000 0 70,313 70,313 0
116,875 08/21/14 B BUY 2775 1.0000 0 116,875 116,875 0

BROKER 0800102 MEMO
129,881 08/21/14 S SELL 2777 1.0000 0 129,881 129,881 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
581,175 08/21/14 B BUY 3696 1.0000 0 581,175 581,175 0
163,095 08/21/14 B BUY 3697 1.0000 0 163,095 163,095 0
51,300 08/21/14 B BUY 3698 1.0000 0 51,300 51,300 0

BROKER 0800102 MEMO
302,981 08/21/14 S SELL 3706 1.0000 0 302,981 302,981 0
34,335 08/22/14 O SHORT 2699 1.0000 0 34,335 34,335 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,688 08/22/14 B BUY 2813 1.0000 0 7,688 7,688 0
9,450 08/22/14 B BUY 2814 1.0000 0 9,450 9,450 0

93,750 08/22/14 B BUY 2815 1.0000 0 93,750 93,750 0
47,500 08/22/14 S SELL 2816 1.0000 0 47,500 47,500 0

154,063 08/22/14 B BUY 2817 1.0000 0 154,063 154,063 0
BROKER 0800102 MEMO

27,171 08/22/14 S SELL 2825 1.0000 0 27,171 27,171 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

45,600 08/22/14 B BUY 3726 1.0000 0 45,600 45,600 0
166,050 08/22/14 S SELL 3727 1.0000 0 166,050 166,050 0
186,675 08/22/14 S SELL 3728 1.0000 0 186,675 186,675 0

BROKER 0800102 MEMO
1,056,402 08/22/14 S SELL 3734 1.0000 0 1,056,402 1,056,402 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
85,000 08/25/14 B BUY 2852 1.0000 0 85,000 85,000 0
46,875 08/25/14 S SELL 2853 1.0000 0 46,875 46,875 0
5,766 08/25/14 B BUY 2854 1.0000 0 5,766 5,766 0

63,000 08/25/14 B BUY 2855 1.0000 0 63,000 63,000 0
37,275 08/25/14 S SELL 2856 1.0000 0 37,275 37,275 0
55,100 08/25/14 B BUY 3753 1.0000 0 55,100 55,100 0

247,590 08/25/14 B BUY 3754 1.0000 0 247,590 247,590 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

654,975 08/25/14 B BUY 3755 1.0000 0 654,975 654,975 0
BROKER 0800102 MEMO

94,244 08/26/14 O SHORT 2719 1.0000 0 94,244 94,244 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

19,425 08/26/14 S SELL 2911 1.0000 0 19,425 19,425 0
32,123 08/26/14 S SELL 2912 1.0000 0 32,123 32,123 0
9,699 08/26/14 S SELL 2913 1.0000 0 9,699 9,699 0
1,095 08/26/14 S SELL 2914 1.0000 0 1,095 1,095 0

BROKER 0800102 MEMO
378,844 08/26/14 S SELL 2917 1.0000 0 378,844 378,844 0
97,304 08/26/14 S SELL 2918 1.0000 0 97,304 97,304 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
218,500 08/26/14 B BUY 3784 1.0000 0 218,500 218,500 0
341,325 08/26/14 B BUY 3785 1.0000 0 341,325 341,325 0

BROKER 0800102 MEMO
930,464 08/26/14 S SELL 3792 1.0000 0 930,464 930,464 0
126,456 08/27/14 O SHORT 2734 1.0000 0 126,456 126,456 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,875 08/27/14 B BUY 2949 1.0000 0 7,875 7,875 0

22,000 08/27/14 B BUY 2950 1.0000 0 22,000 22,000 0
1,922 08/27/14 S SELL 2951 1.0000 0 1,922 1,922 0

152,344 08/27/14 S SELL 2952 1.0000 0 152,344 152,344 0
185,938 08/27/14 B BUY 2953 1.0000 0 185,938 185,938 0

BROKER 0800102 MEMO
71,292 08/27/14 B BUY 2963 1.0000 0 71,292 71,292 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
138,375 08/27/14 S SELL 3815 1.0000 0 138,375 138,375 0
86,460 08/27/14 B BUY 3816 1.0000 0 86,460 86,460 0
53,200 08/27/14 S SELL 3817 1.0000 0 53,200 53,200 0

BROKER 0800102 MEMO
161,084 08/28/14 O SHORT 2745 1.0000 0 161,084 161,084 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
170,000 08/28/14 B BUY 2996 1.0000 0 170,000 170,000 0
168,749 08/28/14 S SELL 2997 1.0000 0 168,749 168,749 0

9,610 08/28/14 S SELL 2998 1.0000 0 9,610 9,610 0
47,000 08/28/14 S SELL 2999 1.0000 0 47,000 47,000 0
2,100 08/28/14 B BUY 3000 1.0000 0 2,100 2,100 0

BROKER 0800102 MEMO
54,539 08/28/14 S SELL 3001 1.0000 0 54,539 54,539 0

770,261 08/28/14 S SELL 3826 1.0000 0 770,261 770,261 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

19,171 08/28/14 S SELL 3860 1.0000 0 19,171 19,171 0
184,710 08/28/14 S SELL 3861 1.0000 0 184,710 184,710 0
87,400 08/28/14 S SELL 3862 1.0000 0 87,400 87,400 0

BROKER 0800102 MEMO
116,465 08/28/14 B BUY 3863 1.0000 0 116,465 116,465 0
57,725 08/29/14 O COVER 2754 1.0000 0 57,725 57,725 0
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FD495 PAGE 280
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
24,675 08/29/14 S SELL 3040 1.0000 0 24,675 24,675 0
2,500 08/29/14 S SELL 3041 1.0000 0 2,500 2,500 0
7,688 08/29/14 S SELL 3042 1.0000 0 7,688 7,688 0

63,313 08/29/14 B BUY 3043 1.0000 0 63,313 63,313 0
47,813 08/29/14 S SELL 3044 1.0000 0 47,813 47,813 0

BROKER 0800102 MEMO
409,567 08/29/14 B BUY 3053 1.0000 0 409,567 409,567 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
505,720 08/29/14 B BUY 3875 1.0000 0 505,720 505,720 0

9,825 08/29/14 S SELL 3876 1.0000 0 9,825 9,825 0
134,900 08/29/14 B BUY 3877 1.0000 0 134,900 134,900 0

BROKER 0800102 MEMO
1,573,455 08/29/14 B BUY 3880 1.0000 0 1,573,455 1,573,455 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
0 09/01/14 B BUY 3073 1.0000 0 0 0 0

BROKER 0800102 MEMO
5,993 09/02/14 O SHORT 2777 1.0000 0 5,993 5,993 0

146 09/02/14 O SHORT 2786 1.0000 0 146 146 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

393,125 09/02/14 S SELL 3114 1.0000 0 393,125 393,125 0
553,984 09/02/14 B BUY 3115 1.0000 0 553,984 553,984 0
17,000 09/02/14 B BUY 3116 1.0000 0 17,000 17,000 0
8,400 09/02/14 B BUY 3117 1.0000 0 8,400 8,400 0

21,141 09/02/14 B BUY 3118 1.0000 0 21,141 21,141 0
BROKER 0800102 MEMO

67,423 09/02/14 S SELL 3119 1.0000 0 67,423 67,423 0
20 09/02/14 S SELL 3143 1.0000 0 20 20 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
172,160 09/02/14 S SELL 3901 1.0000 0 172,160 172,160 0
66,810 09/02/14 B BUY 3902 1.0000 0 66,810 66,810 0
79,800 09/02/14 B BUY 3903 1.0000 0 79,800 79,800 0

BROKER 0800102 MEMO
153 09/02/14 S SELL 3917 1.0000 0 153 153 0

799,123 09/02/14 S SELL 3922 1.0000 0 799,123 799,123 0
93,379 09/03/14 O COVER 2798 1.0000 0 93,379 93,379 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
79,688 09/03/14 B BUY 3181 1.0000 0 79,688 79,688 0
3,844 09/03/14 S SELL 3182 1.0000 0 3,844 3,844 0
5,250 09/03/14 B BUY 3183 1.0000 0 5,250 5,250 0

67,500 09/03/14 B BUY 3184 1.0000 0 67,500 67,500 0
BROKER 0800102 MEMO

246,510 09/03/14 S SELL 3193 1.0000 0 246,510 246,510 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

107,600 09/03/14 S SELL 3936 1.0000 0 107,600 107,600 0
142,500 09/03/14 S SELL 3937 1.0000 0 142,500 142,500 0
265,275 09/03/14 B BUY 3938 1.0000 0 265,275 265,275 0
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FD495 PAGE 281
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
21,401 09/03/14 B BUY 3942 1.0000 0 21,401 21,401 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
61,500 09/04/14 O COVER 2814 1.0000 0 61,500 61,500 0
5,250 09/04/14 B BUY 3233 1.0000 0 5,250 5,250 0

47,000 09/04/14 S SELL 3234 1.0000 0 47,000 47,000 0
7,688 09/04/14 B BUY 3235 1.0000 0 7,688 7,688 0

253,250 09/04/14 B BUY 3236 1.0000 0 253,250 253,250 0
212,500 09/04/14 S SELL 3237 1.0000 0 212,500 212,500 0
121,422 09/04/14 S SELL 3241 1.0000 0 121,422 121,422 0
107,600 09/04/14 S SELL 3954 1.0000 0 107,600 107,600 0
184,710 09/04/14 S SELL 3955 1.0000 0 184,710 184,710 0
66,500 09/04/14 S SELL 3956 1.0000 0 66,500 66,500 0

BROKER 0800102 MEMO
257,871 09/04/14 S SELL 3961 1.0000 0 257,871 257,871 0
74,230 09/05/14 O SHORT 2827 1.0000 0 74,230 74,230 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
122,188 09/05/14 S SELL 3276 1.0000 0 122,188 122,188 0
79,141 09/05/14 S SELL 3277 1.0000 0 79,141 79,141 0
15,375 09/05/14 S SELL 3278 1.0000 0 15,375 15,375 0
3,000 09/05/14 B BUY 3279 1.0000 0 3,000 3,000 0

43,050 09/05/14 S SELL 3280 1.0000 0 43,050 43,050 0
BROKER 0800102 MEMO

10,463 09/05/14 S SELL 3292 1.0000 0 10,463 10,463 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

64,600 09/05/14 B BUY 3969 1.0000 0 64,600 64,600 0
882,320 09/05/14 B BUY 3970 1.0000 0 882,320 882,320 0
11,790 09/05/14 B BUY 3971 1.0000 0 11,790 11,790 0

BROKER 0800102 MEMO
148,037 09/05/14 B BUY 3973 1.0000 0 148,037 148,037 0
112,554 09/08/14 O SHORT 2836 1.0000 0 112,554 112,554 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
53,125 09/08/14 B BUY 3327 1.0000 0 53,125 53,125 0

110,797 09/08/14 B BUY 3328 1.0000 0 110,797 110,797 0
11,531 09/08/14 B BUY 3329 1.0000 0 11,531 11,531 0

104,500 09/08/14 S SELL 3330 1.0000 0 104,500 104,500 0
28,350 09/08/14 B BUY 3331 1.0000 0 28,350 28,350 0

BROKER 0800102 MEMO
354,838 09/08/14 B BUY 3341 1.0000 0 354,838 354,838 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
581,040 09/08/14 S SELL 3986 1.0000 0 581,040 581,040 0
410,685 09/08/14 S SELL 3987 1.0000 0 410,685 410,685 0
49,400 09/08/14 B BUY 3988 1.0000 0 49,400 49,400 0

BROKER 0800102 MEMO
913,465 09/08/14 S SELL 3991 1.0000 0 913,465 913,465 0
42,623 09/09/14 O COVER 2851 1.0000 0 42,623 42,623 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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FD495 PAGE 282
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

31,875 09/09/14 S SELL 3375 1.0000 0 31,875 31,875 0
300,734 09/09/14 B BUY 3376 1.0000 0 300,734 300,734 0
15,375 09/09/14 B BUY 3377 1.0000 0 15,375 15,375 0
23,000 09/09/14 S SELL 3378 1.0000 0 23,000 23,000 0
57,225 09/09/14 B BUY 3379 1.0000 0 57,225 57,225 0

BROKER 0800102 MEMO
49,561 09/09/14 S SELL 3389 1.0000 0 49,561 49,561 0

1,011,938 09/09/14 B BUY 4005 1.0000 0 1,011,938 1,011,938 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

269,800 09/09/14 S SELL 4017 1.0000 0 269,800 269,800 0
90,390 09/09/14 S SELL 4018 1.0000 0 90,390 90,390 0

1,172,840 09/09/14 S SELL 4019 1.0000 0 1,172,840 1,172,840 0
47,000 09/10/14 B BUY 3424 1.0000 0 47,000 47,000 0
27,825 09/10/14 S SELL 3425 1.0000 0 27,825 27,825 0

174,109 09/10/14 B BUY 3426 1.0000 0 174,109 174,109 0
159,375 09/10/14 S SELL 3427 1.0000 0 159,375 159,375 0

5,766 09/10/14 B BUY 3428 1.0000 0 5,766 5,766 0
BROKER 0800102 MEMO

90,611 09/10/14 S SELL 3436 1.0000 0 90,611 90,611 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

112,100 09/10/14 B BUY 4028 1.0000 0 112,100 112,100 0
184,710 09/10/14 B BUY 4029 1.0000 0 184,710 184,710 0
570,280 09/10/14 B BUY 4030 1.0000 0 570,280 570,280 0

BROKER 0800102 MEMO
135,511 09/11/14 O COVER 2872 1.0000 0 135,511 135,511 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
9,975 09/11/14 S SELL 3471 1.0000 0 9,975 9,975 0

51,000 09/11/14 S SELL 3472 1.0000 0 51,000 51,000 0
15,828 09/11/14 S SELL 3473 1.0000 0 15,828 15,828 0
63,750 09/11/14 B BUY 3474 1.0000 0 63,750 63,750 0

BROKER 0800102 MEMO
215,789 09/11/14 S SELL 3483 1.0000 0 215,789 215,789 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
204,440 09/11/14 B BUY 4046 1.0000 0 204,440 204,440 0
200,430 09/11/14 S SELL 4047 1.0000 0 200,430 200,430 0
161,500 09/11/14 B BUY 4048 1.0000 0 161,500 161,500 0

BROKER 0800102 MEMO
796,267 09/11/14 B BUY 4049 1.0000 0 796,267 796,267 0
21,711 09/12/14 O COVER 2883 1.0000 0 21,711 21,711 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
16,000 09/12/14 S SELL 3515 1.0000 0 16,000 16,000 0
63,525 09/12/14 B BUY 3516 1.0000 0 63,525 63,525 0

403,750 09/12/14 S SELL 3517 1.0000 0 403,750 403,750 0
522,328 09/12/14 B BUY 3518 1.0000 0 522,328 522,328 0

BROKER 0800102 MEMO
946 09/12/14 B BUY 3528 1.0000 0 946 946 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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FD495 PAGE 283
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,301,960 09/12/14 S SELL 4061 1.0000 0 1,301,960 1,301,960 0
239,400 09/12/14 S SELL 4062 1.0000 0 239,400 239,400 0
62,880 09/12/14 S SELL 4063 1.0000 0 62,880 62,880 0

BROKER 0800102 MEMO
207,381 09/12/14 S SELL 4064 1.0000 0 207,381 207,381 0
59,011 09/15/14 O COVER 2886 1.0000 0 59,011 59,011 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,625 09/15/14 B BUY 3565 1.0000 0 2,625 2,625 0

12,500 09/15/14 S SELL 3566 1.0000 0 12,500 12,500 0
7,688 09/15/14 S SELL 3567 1.0000 0 7,688 7,688 0

174,109 09/15/14 S SELL 3568 1.0000 0 174,109 174,109 0
53,125 09/15/14 B BUY 3569 1.0000 0 53,125 53,125 0

BROKER 0800102 MEMO
288,329 09/15/14 S SELL 3578 1.0000 0 288,329 288,329 0

5 09/15/14 B BUY 3591 1.0000 0 5 5 0
0 09/15/14 S RGAIN 3592 .0000 0 0 5 5

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
258,400 09/15/14 S SELL 4075 1.0000 0 258,400 258,400 0
49,125 09/15/14 S SELL 4076 1.0000 0 49,125 49,125 0
53,800 09/15/14 S SELL 4077 1.0000 0 53,800 53,800 0

BROKER 0800102 MEMO
1,591,112 09/15/14 B BUY 4078 1.0000 0 1,591,112 1,591,112 0

7,554 09/16/14 O SHORT 2899 1.0000 0 7,554 7,554 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

80,561 09/16/14 S SELL 3650 1.0000 0 80,561 80,561 0
39,269 09/16/14 B BUY 3651 1.0000 0 39,269 39,269 0
9,609 09/16/14 S SELL 3652 1.0000 0 9,609 9,609 0

63,313 09/16/14 S SELL 3653 1.0000 0 63,313 63,313 0
42,500 09/16/14 S SELL 3654 1.0000 0 42,500 42,500 0

BROKER 0800102 MEMO
89,425 09/16/14 B BUY 3663 1.0000 0 89,425 89,425 0

536 09/16/14 S SELL 3672 1.0000 0 536 536 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

66,994 09/16/14 B BUY 4107 1.0000 0 66,994 66,994 0
154,329 09/16/14 B BUY 4108 1.0000 0 154,329 154,329 0

1,641,438 09/16/14 B BUY 4109 1.0000 0 1,641,438 1,641,438 0
BROKER 0800102 MEMO

421,037 09/16/14 B BUY 4110 1.0000 0 421,037 421,037 0
6,477 09/16/14 S SELL 4119 1.0000 0 6,477 6,477 0
1,347 09/17/14 O SHORT 2916 1.0000 0 1,347 1,347 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
11,550 09/17/14 S SELL 3702 1.0000 0 11,550 11,550 0
70,500 09/17/14 S SELL 3703 1.0000 0 70,500 70,500 0

174,109 09/17/14 B BUY 3704 1.0000 0 174,109 174,109 0
37,188 09/17/14 S SELL 3705 1.0000 0 37,188 37,188 0
9,609 09/17/14 B BUY 3706 1.0000 0 9,609 9,609 0

BROKER 0800102 MEMO

JPMorgan Investor Services
Fgnvc!Rknqvu!Fkucdknkv{!cpf!Uwtxkxqtujkr!Rncp!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Rncp!Pwodgt<!615!

GKP<!69.1329659!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Lwpg!41-!3127!



FD495 PAGE 284
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

87,032 09/17/14 B BUY 3716 1.0000 0 87,032 87,032 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

72,200 09/17/14 B BUY 4133 1.0000 0 72,200 72,200 0
277,065 09/17/14 S SELL 4134 1.0000 0 277,065 277,065 0
236,720 09/17/14 B BUY 4135 1.0000 0 236,720 236,720 0

BROKER 0800102 MEMO
56,528 09/18/14 O SHORT 2929 1.0000 0 56,528 56,528 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
10,625 09/18/14 B BUY 3749 1.0000 0 10,625 10,625 0

316,563 09/18/14 B BUY 3750 1.0000 0 316,563 316,563 0
5,766 09/18/14 B BUY 3751 1.0000 0 5,766 5,766 0

76,500 09/18/14 B BUY 3752 1.0000 0 76,500 76,500 0
57,225 09/18/14 S SELL 3753 1.0000 0 57,225 57,225 0

BROKER 0800102 MEMO
70,119 09/18/14 B BUY 3763 1.0000 0 70,119 70,119 0

1,908,273 09/18/14 S SELL 4136 1.0000 0 1,908,273 1,908,273 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,172,840 09/18/14 B BUY 4149 1.0000 0 1,172,840 1,172,840 0
300,645 09/18/14 B BUY 4150 1.0000 0 300,645 300,645 0
112,100 09/18/14 B BUY 4151 1.0000 0 112,100 112,100 0

BROKER 0800102 MEMO
8,257 09/18/14 S SELL 4155 1.0000 0 8,257 8,257 0

50,800 09/19/14 S SELL 210 1.0000 0 50,800 50,800 0
99,585 09/19/14 O COVER 2938 1.0000 0 99,585 99,585 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
269,078 09/19/14 S SELL 3780 1.0000 0 269,078 269,078 0
260,313 09/19/14 B BUY 3781 1.0000 0 260,313 260,313 0

BROKER 0800102 MEMO
30,800 09/19/14 S SELL 3806 1.0000 0 30,800 30,800 0

327,630 09/19/14 S SELL 3863 1.0000 0 327,630 327,630 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

266,000 09/19/14 S SELL 4164 1.0000 0 266,000 266,000 0
86,080 09/19/14 S SELL 4165 1.0000 0 86,080 86,080 0

137,550 09/19/14 S SELL 4166 1.0000 0 137,550 137,550 0
BROKER 0800102 MEMO

1,721,655 09/19/14 S SELL 4173 1.0000 0 1,721,655 1,721,655 0
129,009 09/22/14 O SHORT 2952 1.0000 0 129,009 129,009 0
24,236 09/22/14 S SELL 3847 1.0000 0 24,236 24,236 0

234,688 09/22/14 S SELL 3861 1.0000 0 234,688 234,688 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,883,000 09/22/14 S SELL 4186 1.0000 0 1,883,000 1,883,000 0
147,375 09/22/14 S SELL 4187 1.0000 0 147,375 147,375 0
343,900 09/22/14 S SELL 4188 1.0000 0 343,900 343,900 0

BROKER 0800102 MEMO
723,389 09/22/14 B BUY 4190 1.0000 0 723,389 723,389 0
89,100 09/23/14 B BUY 218 1.0000 0 89,100 89,100 0
39,076 09/23/14 O SHORT 2964 1.0000 0 39,076 39,076 0
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FD495 PAGE 285
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
187,500 09/23/14 S SELL 3887 1.0000 0 187,500 187,500 0
73,500 09/23/14 B BUY 3888 1.0000 0 73,500 73,500 0
84,000 09/23/14 S SELL 3889 1.0000 0 84,000 84,000 0
7,688 09/23/14 S SELL 3890 1.0000 0 7,688 7,688 0

170,000 09/23/14 B BUY 3891 1.0000 0 170,000 170,000 0
BROKER 0800102 MEMO

95,036 09/23/14 S SELL 3900 1.0000 0 95,036 95,036 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

330,120 09/23/14 S SELL 4200 1.0000 0 330,120 330,120 0
1,506,400 09/23/14 S SELL 4201 1.0000 0 1,506,400 1,506,400 0
199,500 09/23/14 S SELL 4202 1.0000 0 199,500 199,500 0

BROKER 0800102 MEMO
2,600,921 09/23/14 B BUY 4207 1.0000 0 2,600,921 2,600,921 0

86,400 09/24/14 B BUY 223 1.0000 0 86,400 86,400 0
374,000 09/24/14 B BUY 310 1.0000 0 374,000 374,000 0
15,791 09/24/14 O SHORT 2973 1.0000 0 15,791 15,791 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
46,000 09/24/14 B BUY 3930 1.0000 0 46,000 46,000 0
98,175 09/24/14 S SELL 3931 1.0000 0 98,175 98,175 0

132,813 09/24/14 S SELL 3932 1.0000 0 132,813 132,813 0
7,688 09/24/14 B BUY 3933 1.0000 0 7,688 7,688 0

187,500 09/24/14 B BUY 3934 1.0000 0 187,500 187,500 0
BROKER 0800102 MEMO

46,079 09/24/14 B BUY 3943 1.0000 0 46,079 46,079 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,012,120 09/24/14 B BUY 4218 1.0000 0 2,012,120 2,012,120 0
180,780 09/24/14 B BUY 4219 1.0000 0 180,780 180,780 0
235,600 09/24/14 B BUY 4220 1.0000 0 235,600 235,600 0

BROKER 0800102 MEMO
2,281,404 09/24/14 B BUY 4223 1.0000 0 2,281,404 2,281,404 0
194,400 09/25/14 B BUY 228 1.0000 0 194,400 194,400 0
40,219 09/25/14 O SHORT 2978 1.0000 0 40,219 40,219 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
154,350 09/25/14 B BUY 3982 1.0000 0 154,350 154,350 0
281,563 09/25/14 B BUY 3983 1.0000 0 281,563 281,563 0
351,563 09/25/14 S SELL 3984 1.0000 0 351,563 351,563 0
11,531 09/25/14 S SELL 3985 1.0000 0 11,531 11,531 0

142,000 09/25/14 S SELL 3986 1.0000 0 142,000 142,000 0
BROKER 0800102 MEMO

2,529,391 09/25/14 S SELL 4228 1.0000 0 2,529,391 2,529,391 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3,163,440 09/25/14 S SELL 4240 1.0000 0 3,163,440 3,163,440 0
558,060 09/25/14 S SELL 4241 1.0000 0 558,060 558,060 0
334,400 09/25/14 S SELL 4242 1.0000 0 334,400 334,400 0

BROKER 0800102 MEMO
118,800 09/26/14 B BUY 235 1.0000 0 118,800 118,800 0
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FD495 PAGE 286
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

37,701 09/26/14 O SHORT 3001 1.0000 0 37,701 37,701 0
119,719 09/26/14 B BUY 3948 1.0000 0 119,719 119,719 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
11,531 09/26/14 B BUY 4025 1.0000 0 11,531 11,531 0
5,313 09/26/14 S SELL 4026 1.0000 0 5,313 5,313 0

234,375 09/26/14 B BUY 4027 1.0000 0 234,375 234,375 0
41,000 09/26/14 B BUY 4028 1.0000 0 41,000 41,000 0
75,075 09/26/14 S SELL 4029 1.0000 0 75,075 75,075 0

BROKER 0800102 MEMO
8,721 09/26/14 S SELL 4030 1.0000 0 8,721 8,721 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
142,500 09/26/14 B BUY 4256 1.0000 0 142,500 142,500 0

1,538,680 09/26/14 B BUY 4257 1.0000 0 1,538,680 1,538,680 0
161,130 09/26/14 B BUY 4258 1.0000 0 161,130 161,130 0

BROKER 0800102 MEMO
4,558,041 09/26/14 B BUY 4262 1.0000 0 4,558,041 4,558,041 0

28,214 09/29/14 O COVER 3012 1.0000 0 28,214 28,214 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

164,688 09/29/14 B BUY 4072 1.0000 0 164,688 164,688 0
246,094 09/29/14 S SELL 4073 1.0000 0 246,094 246,094 0

3,844 09/29/14 S SELL 4074 1.0000 0 3,844 3,844 0
89,500 09/29/14 S SELL 4075 1.0000 0 89,500 89,500 0
33,600 09/29/14 B BUY 4076 1.0000 0 33,600 33,600 0

BROKER 0800102 MEMO
656,309 09/29/14 S SELL 4077 1.0000 0 656,309 656,309 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
36,100 09/29/14 S SELL 4273 1.0000 0 36,100 36,100 0

688,640 09/29/14 S SELL 4274 1.0000 0 688,640 688,640 0
351,735 09/29/14 S SELL 4275 1.0000 0 351,735 351,735 0

BROKER 0800102 MEMO
2,149,779 09/29/14 S SELL 4280 1.0000 0 2,149,779 2,149,779 0
202,500 09/30/14 B BUY 242 1.0000 0 202,500 202,500 0

1,731 09/30/14 O SHORT 3025 1.0000 0 1,731 1,731 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

21,000 09/30/14 B BUY 4126 1.0000 0 21,000 21,000 0
1,000 09/30/14 S SELL 4127 1.0000 0 1,000 1,000 0
3,844 09/30/14 B BUY 4128 1.0000 0 3,844 3,844 0

93,750 09/30/14 B BUY 4129 1.0000 0 93,750 93,750 0
132,813 09/30/14 S SELL 4130 1.0000 0 132,813 132,813 0

BROKER 0800102 MEMO
71,796 09/30/14 B BUY 4131 1.0000 0 71,796 71,796 0

1,378,519 09/30/14 B BUY 4281 1.0000 0 1,378,519 1,378,519 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

430,400 09/30/14 S SELL 4291 1.0000 0 430,400 430,400 0
3,930 09/30/14 S SELL 4292 1.0000 0 3,930 3,930 0

296,400 09/30/14 S SELL 4293 1.0000 0 296,400 296,400 0
BROKER 0800102 MEMO
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FD495 PAGE 287
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

191,700 10/01/14 B BUY 249 1.0000 0 191,700 191,700 0
67,468 10/01/14 O SHORT 3036 1.0000 0 67,468 67,468 0

360 10/01/14 O SHORT 3045 1.0000 0 360 360 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

435,625 10/01/14 B BUY 4164 1.0000 0 435,625 435,625 0
656,250 10/01/14 S SELL 4165 1.0000 0 656,250 656,250 0
32,672 10/01/14 S SELL 4166 1.0000 0 32,672 32,672 0

110,000 10/01/14 S SELL 4167 1.0000 0 110,000 110,000 0
129,675 10/01/14 B BUY 4168 1.0000 0 129,675 129,675 0

BROKER 0800102 MEMO
135,166 10/01/14 B BUY 4177 1.0000 0 135,166 135,166 0
526,922 10/01/14 B BUY 4308 1.0000 0 526,922 526,922 0

771 10/01/14 S SELL 4315 1.0000 0 771 771 0
45,558 10/01/14 S SELL 4331 1.0000 0 45,558 45,558 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
210,250 10/01/14 S SELL 4338 1.0000 0 210,250 210,250 0

2,657,720 10/01/14 S SELL 4339 1.0000 0 2,657,720 2,657,720 0
432,300 10/01/14 S SELL 4340 1.0000 0 432,300 432,300 0

BROKER 0800102 MEMO
130,452 10/02/14 O SHORT 3059 1.0000 0 130,452 130,452 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
102,000 10/02/14 S SELL 4225 1.0000 0 102,000 102,000 0

3,844 10/02/14 B BUY 4226 1.0000 0 3,844 3,844 0
152,344 10/02/14 B BUY 4227 1.0000 0 152,344 152,344 0
170,000 10/02/14 S SELL 4228 1.0000 0 170,000 170,000 0
11,550 10/02/14 B BUY 4229 1.0000 0 11,550 11,550 0

BROKER 0800102 MEMO
510,207 10/02/14 B BUY 4238 1.0000 0 510,207 510,207 0

3,476,944 10/02/14 B BUY 4350 1.0000 0 3,476,944 3,476,944 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

133,400 10/02/14 B BUY 4355 1.0000 0 133,400 133,400 0
236,720 10/02/14 S SELL 4356 1.0000 0 236,720 236,720 0
400,860 10/02/14 S SELL 4357 1.0000 0 400,860 400,860 0

BROKER 0800102 MEMO
14,729 10/03/14 O COVER 3070 1.0000 0 14,729 14,729 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
113,925 10/03/14 S SELL 4267 1.0000 0 113,925 113,925 0

3,000 10/03/14 B BUY 4268 1.0000 0 3,000 3,000 0
128,906 10/03/14 B BUY 4269 1.0000 0 128,906 128,906 0
90,313 10/03/14 B BUY 4270 1.0000 0 90,313 90,313 0
15,375 10/03/14 B BUY 4271 1.0000 0 15,375 15,375 0

BROKER 0800102 MEMO
523,457 10/03/14 B BUY 4280 1.0000 0 523,457 523,457 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
101,500 10/03/14 B BUY 4371 1.0000 0 101,500 101,500 0

2,334,920 10/03/14 B BUY 4372 1.0000 0 2,334,920 2,334,920 0
11,790 10/03/14 B BUY 4373 1.0000 0 11,790 11,790 0
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FD495 PAGE 288
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
980,186 10/03/14 B BUY 4374 1.0000 0 980,186 980,186 0
59,527 10/06/14 O COVER 3081 1.0000 0 59,527 59,527 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
22,575 10/06/14 B BUY 4311 1.0000 0 22,575 22,575 0
55,000 10/06/14 B BUY 4312 1.0000 0 55,000 55,000 0

199,219 10/06/14 S SELL 4313 1.0000 0 199,219 199,219 0
19,219 10/06/14 S SELL 4314 1.0000 0 19,219 19,219 0
15,938 10/06/14 B BUY 4315 1.0000 0 15,938 15,938 0

BROKER 0800102 MEMO
280,541 10/06/14 S SELL 4325 1.0000 0 280,541 280,541 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
216,150 10/06/14 B BUY 4388 1.0000 0 216,150 216,150 0
133,400 10/06/14 S SELL 4389 1.0000 0 133,400 133,400 0
462,680 10/06/14 S SELL 4390 1.0000 0 462,680 462,680 0

BROKER 0800102 MEMO
2,690,450 10/06/14 S SELL 4395 1.0000 0 2,690,450 2,690,450 0

38,655 10/07/14 O SHORT 3089 1.0000 0 38,655 38,655 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

147,525 10/07/14 B BUY 4356 1.0000 0 147,525 147,525 0
157,000 10/07/14 S SELL 4357 1.0000 0 157,000 157,000 0
445,313 10/07/14 S SELL 4358 1.0000 0 445,313 445,313 0
324,063 10/07/14 B BUY 4359 1.0000 0 324,063 324,063 0
11,531 10/07/14 S SELL 4360 1.0000 0 11,531 11,531 0

BROKER 0800102 MEMO
62,588 10/07/14 S SELL 4363 1.0000 0 62,588 62,588 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
237,800 10/07/14 S SELL 4405 1.0000 0 237,800 237,800 0

3,023,560 10/07/14 S SELL 4406 1.0000 0 3,023,560 3,023,560 0
617,010 10/07/14 S SELL 4407 1.0000 0 617,010 617,010 0

BROKER 0800102 MEMO
547,223 10/07/14 B BUY 4408 1.0000 0 547,223 547,223 0
78,775 10/08/14 O SHORT 3101 1.0000 0 78,775 78,775 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
177,975 10/08/14 S SELL 4401 1.0000 0 177,975 177,975 0
147,500 10/08/14 B BUY 4402 1.0000 0 147,500 147,500 0
28,828 10/08/14 S SELL 4403 1.0000 0 28,828 28,828 0

281,250 10/08/14 S SELL 4404 1.0000 0 281,250 281,250 0
26,563 10/08/14 S SELL 4405 1.0000 0 26,563 26,563 0

BROKER 0800102 MEMO
4,315,405 10/08/14 B BUY 4413 1.0000 0 4,315,405 4,315,405 0
341,920 10/08/14 B BUY 4416 1.0000 0 341,920 341,920 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,647,640 10/08/14 B BUY 4423 1.0000 0 3,647,640 3,647,640 0
288,550 10/08/14 B BUY 4424 1.0000 0 288,550 288,550 0
579,675 10/08/14 B BUY 4425 1.0000 0 579,675 579,675 0

BROKER 0800102 MEMO
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FD495 PAGE 289
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

40,800 10/09/14 B BUY 361 1.0000 0 40,800 40,800 0
59,295 10/09/14 O SHORT 3114 1.0000 0 59,295 59,295 0

4,482,610 10/09/14 S SELL 4430 1.0000 0 4,482,610 4,482,610 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

387,150 10/09/14 S SELL 4442 1.0000 0 387,150 387,150 0
974,640 10/09/14 S SELL 4443 1.0000 0 974,640 974,640 0

3,970,440 10/09/14 S SELL 4444 1.0000 0 3,970,440 3,970,440 0
248,000 10/09/14 S SELL 4446 1.0000 0 248,000 248,000 0
10,625 10/09/14 B BUY 4447 1.0000 0 10,625 10,625 0
46,875 10/09/14 S SELL 4448 1.0000 0 46,875 46,875 0
3,844 10/09/14 S SELL 4449 1.0000 0 3,844 3,844 0

193,725 10/09/14 B BUY 4450 1.0000 0 193,725 193,725 0
BROKER 0800102 MEMO

399,920 10/09/14 B BUY 4461 1.0000 0 399,920 399,920 0
25,906 10/10/14 O SHORT 3123 1.0000 0 25,906 25,906 0

5,596,883 10/10/14 B BUY 4456 1.0000 0 5,596,883 5,596,883 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

246,500 10/10/14 S SELL 4461 1.0000 0 246,500 246,500 0
528,585 10/10/14 S SELL 4462 1.0000 0 528,585 528,585 0

3,292,560 10/10/14 S SELL 4463 1.0000 0 3,292,560 3,292,560 0
127,500 10/10/14 B BUY 4491 1.0000 0 127,500 127,500 0
82,031 10/10/14 S SELL 4492 1.0000 0 82,031 82,031 0
7,688 10/10/14 S SELL 4493 1.0000 0 7,688 7,688 0

134,500 10/10/14 S SELL 4494 1.0000 0 134,500 134,500 0
160,650 10/10/14 B BUY 4495 1.0000 0 160,650 160,650 0

BROKER 0800102 MEMO
494,602 10/10/14 B BUY 4496 1.0000 0 494,602 494,602 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,088,120 10/13/14 S SELL 4472 1.0000 0 3,088,120 3,088,120 0

25,545 10/13/14 S SELL 4473 1.0000 0 25,545 25,545 0
66,700 10/13/14 S SELL 4474 1.0000 0 66,700 66,700 0

143,438 10/13/14 B BUY 4527 1.0000 0 143,438 143,438 0
457,031 10/13/14 S SELL 4528 1.0000 0 457,031 457,031 0
19,219 10/13/14 S SELL 4529 1.0000 0 19,219 19,219 0
6,500 10/13/14 S SELL 4530 1.0000 0 6,500 6,500 0

150,675 10/13/14 B BUY 4531 1.0000 0 150,675 150,675 0
BROKER 0800102 MEMO

109,707 10/14/14 O SHORT 3142 1.0000 0 109,707 109,707 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

989,920 10/14/14 B BUY 4486 1.0000 0 989,920 989,920 0
78,600 10/14/14 B BUY 4487 1.0000 0 78,600 78,600 0

229,100 10/14/14 B BUY 4488 1.0000 0 229,100 229,100 0
BROKER 0800102 MEMO

7,826,139 10/14/14 B BUY 4489 1.0000 0 7,826,139 7,826,139 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

217,813 10/14/14 B BUY 4565 1.0000 0 217,813 217,813 0
48,300 10/14/14 S SELL 4566 1.0000 0 48,300 48,300 0
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FD495 PAGE 290
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

20,000 10/14/14 B BUY 4567 1.0000 0 20,000 20,000 0
15,375 10/14/14 S SELL 4568 1.0000 0 15,375 15,375 0

210,938 10/14/14 S SELL 4569 1.0000 0 210,938 210,938 0
BROKER 0800102 MEMO

12,123 10/14/14 B BUY 4570 1.0000 0 12,123 12,123 0
43,052 10/15/14 O SHORT 3156 1.0000 0 43,052 43,052 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,023,560 10/15/14 S SELL 4502 1.0000 0 3,023,560 3,023,560 0
212,220 10/15/14 S SELL 4503 1.0000 0 212,220 212,220 0
60,900 10/15/14 B BUY 4504 1.0000 0 60,900 60,900 0

BROKER 0800102 MEMO
982,368 10/15/14 S SELL 4509 1.0000 0 982,368 982,368 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
147,525 10/15/14 B BUY 4607 1.0000 0 147,525 147,525 0
54,000 10/15/14 S SELL 4608 1.0000 0 54,000 54,000 0
38,438 10/15/14 S SELL 4609 1.0000 0 38,438 38,438 0

843,750 10/15/14 S SELL 4610 1.0000 0 843,750 843,750 0
377,188 10/15/14 B BUY 4611 1.0000 0 377,188 377,188 0

BROKER 0800102 MEMO
558,019 10/15/14 B BUY 4622 1.0000 0 558,019 558,019 0
135,990 10/16/14 O SHORT 3168 1.0000 0 135,990 135,990 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
419,640 10/16/14 B BUY 4523 1.0000 0 419,640 419,640 0
398,895 10/16/14 S SELL 4524 1.0000 0 398,895 398,895 0
98,250 10/16/14 B BUY 4525 1.0000 0 98,250 98,250 0

268,250 10/16/14 B BUY 4526 1.0000 0 268,250 268,250 0
BROKER 0800102 MEMO

3,949,804 10/16/14 B BUY 4527 1.0000 0 3,949,804 3,949,804 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

276,250 10/16/14 S SELL 4663 1.0000 0 276,250 276,250 0
386,719 10/16/14 B BUY 4664 1.0000 0 386,719 386,719 0
19,219 10/16/14 B BUY 4665 1.0000 0 19,219 19,219 0
76,500 10/16/14 S SELL 4666 1.0000 0 76,500 76,500 0
20,475 10/16/14 S SELL 4667 1.0000 0 20,475 20,475 0

BROKER 0800102 MEMO
921,893 10/16/14 B BUY 4668 1.0000 0 921,893 921,893 0
276,150 10/17/14 O COVER 3179 1.0000 0 276,150 276,150 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
59,450 10/17/14 S SELL 4538 1.0000 0 59,450 59,450 0

634,695 10/17/14 B BUY 4539 1.0000 0 634,695 634,695 0
3,271,040 10/17/14 B BUY 4540 1.0000 0 3,271,040 3,271,040 0

BROKER 0800102 MEMO
587,786 10/17/14 S SELL 4541 1.0000 0 587,786 587,786 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
23,698 10/17/14 B BUY 4703 1.0000 0 23,698 23,698 0

308,548 10/17/14 B BUY 4704 1.0000 0 308,548 308,548 0
161,500 10/17/14 B BUY 4705 1.0000 0 161,500 161,500 0
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FD495 PAGE 291
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

127,500 10/17/14 S SELL 4706 1.0000 0 127,500 127,500 0
4,093 10/17/14 S SELL 4707 1.0000 0 4,093 4,093 0

159,600 10/17/14 S SELL 4708 1.0000 0 159,600 159,600 0
BROKER 0800102 MEMO

39,489 10/17/14 B BUY 4719 1.0000 0 39,489 39,489 0
74,086 10/20/14 O COVER 3190 1.0000 0 74,086 74,086 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
197,200 10/20/14 B BUY 4555 1.0000 0 197,200 197,200 0

2,033,640 10/20/14 B BUY 4556 1.0000 0 2,033,640 2,033,640 0
231,870 10/20/14 B BUY 4557 1.0000 0 231,870 231,870 0

BROKER 0800102 MEMO
4,361,686 10/20/14 S SELL 4558 1.0000 0 4,361,686 4,361,686 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
59,000 10/20/14 B BUY 4756 1.0000 0 59,000 59,000 0
14,203 10/20/14 B BUY 4757 1.0000 0 14,203 14,203 0
62,781 10/20/14 S SELL 4758 1.0000 0 62,781 62,781 0

143,516 10/20/14 S SELL 4759 1.0000 0 143,516 143,516 0
99,225 10/20/14 S SELL 4760 1.0000 0 99,225 99,225 0
42,500 10/20/14 B BUY 4761 1.0000 0 42,500 42,500 0

BROKER 0800102 MEMO
98,914 10/20/14 B BUY 4762 1.0000 0 98,914 98,914 0
17,887 10/21/14 O COVER 3201 1.0000 0 17,887 17,887 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
4,099,560 10/21/14 B BUY 4574 1.0000 0 4,099,560 4,099,560 0
393,000 10/21/14 B BUY 4575 1.0000 0 393,000 393,000 0
262,450 10/21/14 B BUY 4576 1.0000 0 262,450 262,450 0

BROKER 0800102 MEMO
2,451,910 10/21/14 S SELL 4578 1.0000 0 2,451,910 2,451,910 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
200,025 10/21/14 S SELL 4811 1.0000 0 200,025 200,025 0

3,945 10/21/14 S SELL 4812 1.0000 0 3,945 3,945 0
100,000 10/21/14 B BUY 4813 1.0000 0 100,000 100,000 0

8,968 10/21/14 B BUY 4814 1.0000 0 8,968 8,968 0
130,469 10/21/14 B BUY 4815 1.0000 0 130,469 130,469 0
111,563 10/21/14 S SELL 4816 1.0000 0 111,563 111,563 0

BROKER 0800102 MEMO
178,398 10/21/14 B BUY 4818 1.0000 0 178,398 178,398 0
36,730 10/22/14 O SHORT 3212 1.0000 0 36,730 36,730 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
247,590 10/22/14 S SELL 4593 1.0000 0 247,590 247,590 0
220,400 10/22/14 S SELL 4594 1.0000 0 220,400 220,400 0

1,388,040 10/22/14 S SELL 4595 1.0000 0 1,388,040 1,388,040 0
BROKER 0800102 MEMO

5,260,602 10/22/14 S SELL 4596 1.0000 0 5,260,602 5,260,602 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

63,000 10/22/14 S SELL 4859 1.0000 0 63,000 63,000 0
35,875 10/22/14 B BUY 4860 1.0000 0 35,875 35,875 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

67,725 10/22/14 B BUY 4861 1.0000 0 67,725 67,725 0
15,781 10/22/14 S SELL 4862 1.0000 0 15,781 15,781 0
69,063 10/22/14 S SELL 4863 1.0000 0 69,063 69,063 0

195,703 10/22/14 B BUY 4864 1.0000 0 195,703 195,703 0
BROKER 0800102 MEMO

216,687 10/22/14 S SELL 4865 1.0000 0 216,687 216,687 0
22,056 10/23/14 O COVER 3223 1.0000 0 22,056 22,056 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,259,600 10/23/14 B BUY 4606 1.0000 0 2,259,600 2,259,600 0
357,630 10/23/14 B BUY 4607 1.0000 0 357,630 357,630 0
279,850 10/23/14 B BUY 4608 1.0000 0 279,850 279,850 0

BROKER 0800102 MEMO
2,173,587 10/23/14 B BUY 4612 1.0000 0 2,173,587 2,173,587 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
339,219 10/23/14 B BUY 4895 1.0000 0 339,219 339,219 0
44,844 10/23/14 B BUY 4896 1.0000 0 44,844 44,844 0
23,672 10/23/14 S SELL 4897 1.0000 0 23,672 23,672 0
91,000 10/23/14 B BUY 4898 1.0000 0 91,000 91,000 0

110,250 10/23/14 S SELL 4899 1.0000 0 110,250 110,250 0
196,563 10/23/14 S SELL 4900 1.0000 0 196,563 196,563 0

BROKER 0800102 MEMO
41,574 10/23/14 S SELL 4909 1.0000 0 41,574 41,574 0
41,442 10/24/14 O COVER 3234 1.0000 0 41,442 41,442 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,463,360 10/24/14 B BUY 4623 1.0000 0 1,463,360 1,463,360 0
180,780 10/24/14 B BUY 4624 1.0000 0 180,780 180,780 0
13,050 10/24/14 B BUY 4625 1.0000 0 13,050 13,050 0

BROKER 0800102 MEMO
3,308,367 10/24/14 S SELL 4627 1.0000 0 3,308,367 3,308,367 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
71,400 10/24/14 S SELL 4941 1.0000 0 71,400 71,400 0
2,367 10/24/14 B BUY 4942 1.0000 0 2,367 2,367 0

46,000 10/24/14 B BUY 4943 1.0000 0 46,000 46,000 0
17,938 10/24/14 S SELL 4944 1.0000 0 17,938 17,938 0
13,047 10/24/14 S SELL 4945 1.0000 0 13,047 13,047 0
21,250 10/24/14 S SELL 4946 1.0000 0 21,250 21,250 0

BROKER 0800102 MEMO
339,966 10/24/14 S SELL 4949 1.0000 0 339,966 339,966 0

6,705 10/27/14 O SHORT 3245 1.0000 0 6,705 6,705 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

279,760 10/27/14 S SELL 4643 1.0000 0 279,760 279,760 0
117,900 10/27/14 S SELL 4644 1.0000 0 117,900 117,900 0
11,600 10/27/14 B BUY 4645 1.0000 0 11,600 11,600 0

BROKER 0800102 MEMO
1,667,656 10/27/14 S SELL 4646 1.0000 0 1,667,656 1,667,656 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
13,650 10/27/14 B BUY 4990 1.0000 0 13,650 13,650 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

8,680 10/27/14 B BUY 4991 1.0000 0 8,680 8,680 0
30,000 10/27/14 S SELL 4992 1.0000 0 30,000 30,000 0
35,875 10/27/14 S SELL 4993 1.0000 0 35,875 35,875 0
91,328 10/27/14 S SELL 4994 1.0000 0 91,328 91,328 0
74,375 10/27/14 B BUY 4995 1.0000 0 74,375 74,375 0

BROKER 0800102 MEMO
104,456 10/27/14 B BUY 4996 1.0000 0 104,456 104,456 0
15,085 10/28/14 O SHORT 3256 1.0000 0 15,085 15,085 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,474,800 10/28/14 B BUY 4660 1.0000 0 2,474,800 2,474,800 0
444,090 10/28/14 B BUY 4661 1.0000 0 444,090 444,090 0
456,750 10/28/14 B BUY 4662 1.0000 0 456,750 456,750 0

BROKER 0800102 MEMO
585,544 10/28/14 B BUY 4664 1.0000 0 585,544 585,544 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
120,750 10/28/14 S SELL 5043 1.0000 0 120,750 120,750 0

9,469 10/28/14 S SELL 5044 1.0000 0 9,469 9,469 0
113,000 10/28/14 B BUY 5045 1.0000 0 113,000 113,000 0

8,968 10/28/14 B BUY 5046 1.0000 0 8,968 8,968 0
156,563 10/28/14 B BUY 5047 1.0000 0 156,563 156,563 0
116,875 10/28/14 S SELL 5048 1.0000 0 116,875 116,875 0

BROKER 0800102 MEMO
217,445 10/28/14 B BUY 5050 1.0000 0 217,445 217,445 0
22,715 10/29/14 O COVER 3265 1.0000 0 22,715 22,715 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
87,000 10/29/14 S SELL 4675 1.0000 0 87,000 87,000 0

850,040 10/29/14 S SELL 4676 1.0000 0 850,040 850,040 0
279,030 10/29/14 S SELL 4677 1.0000 0 279,030 279,030 0

BROKER 0800102 MEMO
3,777,103 10/29/14 S SELL 4678 1.0000 0 3,777,103 3,777,103 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
143,500 10/29/14 B BUY 5083 1.0000 0 143,500 143,500 0
41,475 10/29/14 B BUY 5084 1.0000 0 41,475 41,475 0
48,922 10/29/14 S SELL 5085 1.0000 0 48,922 48,922 0
71,000 10/29/14 S SELL 5086 1.0000 0 71,000 71,000 0

417,500 10/29/14 B BUY 5087 1.0000 0 417,500 417,500 0
31,875 10/29/14 B BUY 5088 1.0000 0 31,875 31,875 0

BROKER 0800102 MEMO
243,384 10/29/14 S SELL 5089 1.0000 0 243,384 243,384 0
19,791 10/30/14 O COVER 3272 1.0000 0 19,791 19,791 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,764,640 10/30/14 B BUY 4693 1.0000 0 1,764,640 1,764,640 0
257,415 10/30/14 B BUY 4694 1.0000 0 257,415 257,415 0
175,450 10/30/14 B BUY 4695 1.0000 0 175,450 175,450 0

BROKER 0800102 MEMO
1,520,393 10/30/14 B BUY 4698 1.0000 0 1,520,393 1,520,393 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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FD495 PAGE 294
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

86,100 10/30/14 S SELL 5129 1.0000 0 86,100 86,100 0
14,992 10/30/14 B BUY 5130 1.0000 0 14,992 14,992 0

155,827 10/30/14 S SELL 5131 1.0000 0 155,827 155,827 0
65,500 10/30/14 B BUY 5132 1.0000 0 65,500 65,500 0
53,125 10/30/14 B BUY 5133 1.0000 0 53,125 53,125 0
8,968 10/30/14 S SELL 5134 1.0000 0 8,968 8,968 0

BROKER 0800102 MEMO
566,571 10/30/14 S SELL 5142 1.0000 0 566,571 566,571 0

5,100 10/31/14 B BUY 425 1.0000 0 5,100 5,100 0
48,951 10/31/14 O SHORT 3289 1.0000 0 48,951 48,951 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
249,400 10/31/14 B BUY 4712 1.0000 0 249,400 249,400 0

2,453,280 10/31/14 B BUY 4713 1.0000 0 2,453,280 2,453,280 0
677,925 10/31/14 B BUY 4714 1.0000 0 677,925 677,925 0

BROKER 0800102 MEMO
2,249,447 10/31/14 S SELL 4719 1.0000 0 2,249,447 2,249,447 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
95,625 10/31/14 S SELL 5182 1.0000 0 95,625 95,625 0
35,875 10/31/14 B BUY 5183 1.0000 0 35,875 35,875 0

305,734 10/31/14 B BUY 5184 1.0000 0 305,734 305,734 0
172,500 10/31/14 B BUY 5185 1.0000 0 172,500 172,500 0
16,570 10/31/14 S SELL 5186 1.0000 0 16,570 16,570 0

119,700 10/31/14 S SELL 5187 1.0000 0 119,700 119,700 0
BROKER 0800102 MEMO

513,934 10/31/14 B BUY 5200 1.0000 0 513,934 513,934 0
51,187 11/03/14 O SHORT 3312 1.0000 0 51,187 51,187 0

624 11/03/14 O SHORT 3313 1.0000 0 624 624 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

32,280 11/03/14 S SELL 4733 1.0000 0 32,280 32,280 0
302,610 11/03/14 S SELL 4734 1.0000 0 302,610 302,610 0
68,150 11/03/14 S SELL 4735 1.0000 0 68,150 68,150 0

BROKER 0800102 MEMO
3,926,319 11/03/14 S SELL 4740 1.0000 0 3,926,319 3,926,319 0

546 11/03/14 S SELL 4741 1.0000 0 546 546 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

21,250 11/03/14 S SELL 5235 1.0000 0 21,250 21,250 0
107,906 11/03/14 B BUY 5236 1.0000 0 107,906 107,906 0
35,875 11/03/14 B BUY 5237 1.0000 0 35,875 35,875 0
77,000 11/03/14 S SELL 5238 1.0000 0 77,000 77,000 0
11,047 11/03/14 S SELL 5239 1.0000 0 11,047 11,047 0
1,575 11/03/14 B BUY 5240 1.0000 0 1,575 1,575 0

BROKER 0800102 MEMO
1,189,058 11/03/14 B BUY 5261 1.0000 0 1,189,058 1,189,058 0
150,729 11/04/14 O SHORT 3323 1.0000 0 150,729 150,729 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
58,000 11/04/14 S SELL 4770 1.0000 0 58,000 58,000 0

241,695 11/04/14 S SELL 4771 1.0000 0 241,695 241,695 0
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FD495 PAGE 295
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

602,560 11/04/14 S SELL 4772 1.0000 0 602,560 602,560 0
BROKER 0800102 MEMO

681,918 11/04/14 B BUY 4777 1.0000 0 681,918 681,918 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

63,750 11/04/14 B BUY 5300 1.0000 0 63,750 63,750 0
17,984 11/04/14 S SELL 5301 1.0000 0 17,984 17,984 0
61,500 11/04/14 S SELL 5302 1.0000 0 61,500 61,500 0
29,400 11/04/14 B BUY 5303 1.0000 0 29,400 29,400 0

BROKER 0800102 MEMO
294,389 11/04/14 B BUY 5314 1.0000 0 294,389 294,389 0
26,869 11/05/14 O SHORT 3334 1.0000 0 26,869 26,869 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,420,320 11/05/14 B BUY 4792 1.0000 0 1,420,320 1,420,320 0

74,670 11/05/14 B BUY 4793 1.0000 0 74,670 74,670 0
49,300 11/05/14 B BUY 4794 1.0000 0 49,300 49,300 0

BROKER 0800102 MEMO
1,262,089 11/05/14 B BUY 4795 1.0000 0 1,262,089 1,262,089 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
19,000 11/05/14 B BUY 5357 1.0000 0 19,000 19,000 0
1,578 11/05/14 B BUY 5358 1.0000 0 1,578 1,578 0

69,300 11/05/14 S SELL 5359 1.0000 0 69,300 69,300 0
26,906 11/05/14 B BUY 5360 1.0000 0 26,906 26,906 0
47,813 11/05/14 S SELL 5361 1.0000 0 47,813 47,813 0

BROKER 0800102 MEMO
13,053 11/05/14 B BUY 5377 1.0000 0 13,053 13,053 0

1,071,839 11/06/14 O COVER 3355 1.0000 0 1,071,839 1,071,839 0
387,274 11/06/14 B BUY 3356 1.0000 0 387,274 387,274 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
194,535 11/06/14 S SELL 4808 1.0000 0 194,535 194,535 0

1,000,680 11/06/14 B BUY 4809 1.0000 0 1,000,680 1,000,680 0
82,650 11/06/14 B BUY 4810 1.0000 0 82,650 82,650 0

BROKER 0800102 MEMO
2,013,467 11/06/14 S SELL 4813 1.0000 0 2,013,467 2,013,467 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
35,875 11/06/14 B BUY 5419 1.0000 0 35,875 35,875 0

122,188 11/06/14 S SELL 5420 1.0000 0 122,188 122,188 0
48,825 11/06/14 S SELL 5421 1.0000 0 48,825 48,825 0
49,500 11/06/14 S SELL 5422 1.0000 0 49,500 49,500 0
12,625 11/06/14 S SELL 5423 1.0000 0 12,625 12,625 0

251,781 11/06/14 B BUY 5424 1.0000 0 251,781 251,781 0
BROKER 0800102 MEMO

425,440 11/06/14 S SELL 5430 1.0000 0 425,440 425,440 0
59,810 11/07/14 S SELL 3371 1.0000 0 59,810 59,810 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
215,200 11/07/14 S SELL 4823 1.0000 0 215,200 215,200 0
18,850 11/07/14 S SELL 4824 1.0000 0 18,850 18,850 0
27,510 11/07/14 B BUY 4825 1.0000 0 27,510 27,510 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
936,520 11/07/14 S SELL 4830 1.0000 0 936,520 936,520 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
683,406 11/07/14 S SELL 5464 1.0000 0 683,406 683,406 0
207,188 11/07/14 B BUY 5465 1.0000 0 207,188 207,188 0
98,656 11/07/14 S SELL 5466 1.0000 0 98,656 98,656 0
7,000 11/07/14 B BUY 5467 1.0000 0 7,000 7,000 0

36,297 11/07/14 B BUY 5468 1.0000 0 36,297 36,297 0
10,500 11/07/14 B BUY 5469 1.0000 0 10,500 10,500 0

BROKER 0800102 MEMO
894,440 11/07/14 S SELL 5472 1.0000 0 894,440 894,440 0

3,882 11/10/14 S SELL 3382 1.0000 0 3,882 3,882 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

871,560 11/10/14 B BUY 4842 1.0000 0 871,560 871,560 0
157,200 11/10/14 B BUY 4843 1.0000 0 157,200 157,200 0
102,950 11/10/14 B BUY 4844 1.0000 0 102,950 102,950 0

BROKER 0800102 MEMO
280,825 11/10/14 B BUY 4845 1.0000 0 280,825 280,825 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
24,461 11/10/14 S SELL 5519 1.0000 0 24,461 24,461 0
42,525 11/10/14 S SELL 5520 1.0000 0 42,525 42,525 0
40,000 11/10/14 B BUY 5521 1.0000 0 40,000 40,000 0
80,718 11/10/14 B BUY 5522 1.0000 0 80,718 80,718 0

449,609 11/10/14 B BUY 5523 1.0000 0 449,609 449,609 0
175,313 11/10/14 S SELL 5524 1.0000 0 175,313 175,313 0

BROKER 0800102 MEMO
328,496 11/10/14 B BUY 5525 1.0000 0 328,496 328,496 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
24,650 11/11/14 B BUY 4855 1.0000 0 24,650 24,650 0

258,240 11/11/14 B BUY 4856 1.0000 0 258,240 258,240 0
216,150 11/11/14 B BUY 4857 1.0000 0 216,150 216,150 0
55,000 11/11/14 B BUY 5557 1.0000 0 55,000 55,000 0
12,600 11/11/14 S SELL 5558 1.0000 0 12,600 12,600 0
7,891 11/11/14 S SELL 5559 1.0000 0 7,891 7,891 0

26,907 11/11/14 B BUY 5560 1.0000 0 26,907 26,907 0
179,844 11/11/14 B BUY 5561 1.0000 0 179,844 179,844 0
42,500 11/11/14 S SELL 5562 1.0000 0 42,500 42,500 0

BROKER 0800102 MEMO
36,296 11/12/14 S SELL 3403 1.0000 0 36,296 36,296 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
98,600 11/12/14 B BUY 4879 1.0000 0 98,600 98,600 0

306,540 11/12/14 S SELL 4880 1.0000 0 306,540 306,540 0
64,560 11/12/14 S SELL 4881 1.0000 0 64,560 64,560 0

BROKER 0800102 MEMO
1,735,805 11/12/14 S SELL 4882 1.0000 0 1,735,805 1,735,805 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
85,000 11/12/14 B BUY 5614 1.0000 0 85,000 85,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

246,338 11/12/14 S SELL 5615 1.0000 0 246,338 246,338 0
26,907 11/12/14 S SELL 5616 1.0000 0 26,907 26,907 0
78,000 11/12/14 S SELL 5617 1.0000 0 78,000 78,000 0
11,047 11/12/14 B BUY 5618 1.0000 0 11,047 11,047 0
3,150 11/12/14 B BUY 5619 1.0000 0 3,150 3,150 0

606,029 11/12/14 S SELL 5620 1.0000 0 606,029 606,029 0
BROKER 0800102 MEMO

8,210 11/13/14 B BUY 3414 1.0000 0 8,210 8,210 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

193,680 11/13/14 S SELL 4896 1.0000 0 193,680 193,680 0
157,200 11/13/14 B BUY 4897 1.0000 0 157,200 157,200 0
181,250 11/13/14 S SELL 4898 1.0000 0 181,250 181,250 0

BROKER 0800102 MEMO
372,426 11/13/14 B BUY 4902 1.0000 0 372,426 372,426 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
26,563 11/13/14 B BUY 5652 1.0000 0 26,563 26,563 0

190,938 11/13/14 S SELL 5653 1.0000 0 190,938 190,938 0
53,813 11/13/14 S SELL 5654 1.0000 0 53,813 53,813 0
40,000 11/13/14 B BUY 5655 1.0000 0 40,000 40,000 0
11,047 11/13/14 B BUY 5656 1.0000 0 11,047 11,047 0
9,450 11/13/14 B BUY 5657 1.0000 0 9,450 9,450 0

BROKER 0800102 MEMO
185,235 11/13/14 B BUY 5666 1.0000 0 185,235 185,235 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
636 11/14/14 S SELL 3425 1.0000 0 636 636 0

419,640 11/14/14 B BUY 4915 1.0000 0 419,640 419,640 0
58,950 11/14/14 B BUY 4916 1.0000 0 58,950 58,950 0
4,350 11/14/14 S SELL 4917 1.0000 0 4,350 4,350 0

BROKER 0800102 MEMO
100,466 11/14/14 S SELL 4918 1.0000 0 100,466 100,466 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
138,125 11/14/14 B BUY 5698 1.0000 0 138,125 138,125 0
248,219 11/14/14 S SELL 5699 1.0000 0 248,219 248,219 0
26,906 11/14/14 S SELL 5700 1.0000 0 26,906 26,906 0
15,000 11/14/14 B BUY 5701 1.0000 0 15,000 15,000 0
10,258 11/14/14 B BUY 5702 1.0000 0 10,258 10,258 0
20,475 11/14/14 S SELL 5703 1.0000 0 20,475 20,475 0
67,497 11/14/14 S SELL 5713 1.0000 0 67,497 67,497 0
31,995 11/17/14 S SELL 3435 1.0000 0 31,995 31,995 0

149,340 11/17/14 S SELL 4932 1.0000 0 149,340 149,340 0
124,700 11/17/14 S SELL 4933 1.0000 0 124,700 124,700 0
182,920 11/17/14 B BUY 4934 1.0000 0 182,920 182,920 0

BROKER 0800102 MEMO
645,720 11/17/14 S SELL 4938 1.0000 0 645,720 645,720 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
79,688 11/17/14 S SELL 5755 1.0000 0 79,688 79,688 0

267,313 11/17/14 B BUY 5756 1.0000 0 267,313 267,313 0
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FD495 PAGE 298
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

8,969 11/17/14 S SELL 5757 1.0000 0 8,969 8,969 0
38,000 11/17/14 S SELL 5758 1.0000 0 38,000 38,000 0
10,258 11/17/14 S SELL 5759 1.0000 0 10,258 10,258 0
8,925 11/17/14 S SELL 5760 1.0000 0 8,925 8,925 0

BROKER 0800102 MEMO
251,473 11/17/14 S SELL 5761 1.0000 0 251,473 251,473 0
59,172 11/18/14 S SELL 3447 1.0000 0 59,172 59,172 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
49,300 11/18/14 B BUY 4952 1.0000 0 49,300 49,300 0

412,650 11/18/14 B BUY 4953 1.0000 0 412,650 412,650 0
957,640 11/18/14 B BUY 4954 1.0000 0 957,640 957,640 0

BROKER 0800102 MEMO
68,073 11/18/14 S SELL 4955 1.0000 0 68,073 68,073 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
74,375 11/18/14 B BUY 5810 1.0000 0 74,375 74,375 0

210,031 11/18/14 S SELL 5811 1.0000 0 210,031 210,031 0
8,968 11/18/14 S SELL 5812 1.0000 0 8,968 8,968 0

105,000 11/18/14 B BUY 5813 1.0000 0 105,000 105,000 0
10,258 11/18/14 B BUY 5814 1.0000 0 10,258 10,258 0
46,725 11/18/14 S SELL 5815 1.0000 0 46,725 46,725 0

BROKER 0800102 MEMO
501,649 11/18/14 S SELL 5816 1.0000 0 501,649 501,649 0
16,582 11/19/14 B BUY 3458 1.0000 0 16,582 16,582 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
150,640 11/19/14 S SELL 4966 1.0000 0 150,640 150,640 0
149,350 11/19/14 S SELL 4967 1.0000 0 149,350 149,350 0
121,830 11/19/14 S SELL 4968 1.0000 0 121,830 121,830 0

BROKER 0800102 MEMO
1,686,758 11/19/14 S SELL 4973 1.0000 0 1,686,758 1,686,758 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,350 11/19/14 B BUY 5848 1.0000 0 7,350 7,350 0

305,500 11/19/14 B BUY 5849 1.0000 0 305,500 305,500 0
11,836 11/19/14 S SELL 5850 1.0000 0 11,836 11,836 0
31,000 11/19/14 S SELL 5851 1.0000 0 31,000 31,000 0
26,906 11/19/14 B BUY 5852 1.0000 0 26,906 26,906 0

111,563 11/19/14 S SELL 5853 1.0000 0 111,563 111,563 0
BROKER 0800102 MEMO

74,748 11/19/14 S SELL 5863 1.0000 0 74,748 74,748 0
8,872 11/20/14 B BUY 3469 1.0000 0 8,872 8,872 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
208,290 11/20/14 S SELL 4983 1.0000 0 208,290 208,290 0
174,000 11/20/14 B BUY 4984 1.0000 0 174,000 174,000 0
527,240 11/20/14 B BUY 4985 1.0000 0 527,240 527,240 0

BROKER 0800102 MEMO
305,742 11/20/14 B BUY 4989 1.0000 0 305,742 305,742 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
53,000 11/20/14 S SELL 5895 1.0000 0 53,000 53,000 0
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FD495 PAGE 299
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

44,843 11/20/14 S SELL 5896 1.0000 0 44,843 44,843 0
210,031 11/20/14 S SELL 5897 1.0000 0 210,031 210,031 0
69,063 11/20/14 B BUY 5898 1.0000 0 69,063 69,063 0
25,725 11/20/14 S SELL 5899 1.0000 0 25,725 25,725 0
11,047 11/20/14 B BUY 5900 1.0000 0 11,047 11,047 0

BROKER 0800102 MEMO
363,737 11/20/14 S SELL 5911 1.0000 0 363,737 363,737 0
41,931 11/21/14 S SELL 3484 1.0000 0 41,931 41,931 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
17,400 11/21/14 B BUY 5000 1.0000 0 17,400 17,400 0

1,043,720 11/21/14 B BUY 5001 1.0000 0 1,043,720 1,043,720 0
320,295 11/21/14 B BUY 5002 1.0000 0 320,295 320,295 0

BROKER 0800102 MEMO
548,776 11/21/14 S SELL 5006 1.0000 0 548,776 548,776 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
81,500 11/21/14 B BUY 5945 1.0000 0 81,500 81,500 0
8,680 11/21/14 B BUY 5946 1.0000 0 8,680 8,680 0

17,938 11/21/14 S SELL 5947 1.0000 0 17,938 17,938 0
152,750 11/21/14 S SELL 5948 1.0000 0 152,750 152,750 0
132,813 11/21/14 B BUY 5949 1.0000 0 132,813 132,813 0
50,925 11/21/14 S SELL 5950 1.0000 0 50,925 50,925 0

391,368 11/21/14 B BUY 5959 1.0000 0 391,368 391,368 0
BROKER 0800102 MEMO

108,330 11/24/14 S SELL 3496 1.0000 0 108,330 108,330 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

216,050 11/24/14 B BUY 5018 1.0000 0 216,050 216,050 0
613,320 11/24/14 B BUY 5019 1.0000 0 613,320 613,320 0
198,465 11/24/14 B BUY 5020 1.0000 0 198,465 198,465 0

BROKER 0800102 MEMO
1,892,039 11/24/14 S SELL 5022 1.0000 0 1,892,039 1,892,039 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
8,550 11/24/14 B BUY 6000 1.0000 0 8,550 8,550 0

125,893 11/24/14 S SELL 6001 1.0000 0 125,893 125,893 0
18,776 11/24/14 S SELL 6002 1.0000 0 18,776 18,776 0
50,500 11/24/14 B BUY 6003 1.0000 0 50,500 50,500 0
6,412 11/24/14 B BUY 6004 1.0000 0 6,412 6,412 0

29,925 11/24/14 S SELL 6005 1.0000 0 29,925 29,925 0
16,906 11/24/14 B BUY 6012 1.0000 0 16,906 16,906 0
3,018 11/24/14 S SELL 6013 1.0000 0 3,018 3,018 0

BROKER 0800102 MEMO
20,997 11/25/14 S SELL 3506 1.0000 0 20,997 20,997 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,900 11/25/14 B BUY 5036 1.0000 0 2,900 2,900 0

47,160 11/25/14 B BUY 5037 1.0000 0 47,160 47,160 0
10,760 11/25/14 B BUY 5038 1.0000 0 10,760 10,760 0

BROKER 0800102 MEMO
1,031,966 11/25/14 S SELL 5039 1.0000 0 1,031,966 1,031,966 0
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FD495 PAGE 300
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
525 11/25/14 S SELL 6045 1.0000 0 525 525 0

18,148 11/25/14 B BUY 6046 1.0000 0 18,148 18,148 0
12,000 11/25/14 B BUY 6047 1.0000 0 12,000 12,000 0
53,813 11/25/14 S SELL 6048 1.0000 0 53,813 53,813 0

477,344 11/25/14 S SELL 6049 1.0000 0 477,344 477,344 0
244,375 11/25/14 B BUY 6050 1.0000 0 244,375 244,375 0
123,606 11/25/14 B BUY 6063 1.0000 0 123,606 123,606 0
56,422 11/26/14 S SELL 3528 1.0000 0 56,422 56,422 0

505,720 11/26/14 B BUY 5055 1.0000 0 505,720 505,720 0
155,235 11/26/14 B BUY 5056 1.0000 0 155,235 155,235 0
72,500 11/26/14 B BUY 5057 1.0000 0 72,500 72,500 0

BROKER 0800102 MEMO
160,460 11/26/14 S SELL 5067 1.0000 0 160,460 160,460 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
14,203 11/26/14 B BUY 6106 1.0000 0 14,203 14,203 0
39,500 11/26/14 B BUY 6107 1.0000 0 39,500 39,500 0
26,907 11/26/14 S SELL 6108 1.0000 0 26,907 26,907 0

305,500 11/26/14 S SELL 6109 1.0000 0 305,500 305,500 0
111,563 11/26/14 B BUY 6110 1.0000 0 111,563 111,563 0
24,675 11/26/14 S SELL 6111 1.0000 0 24,675 24,675 0

836,630 11/26/14 B BUY 6152 1.0000 0 836,630 836,630 0
0 11/27/14 S SELL 6130 1.0000 0 0 0 0
1 11/27/14 B BUY 6131 1.0000 0 1 1 0

BROKER 0800102 MEMO
1,469 11/28/14 S SELL 3540 1.0000 0 1,469 1,469 0

88,094 11/28/14 O SHORT 3541 1.0000 0 88,094 88,094 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

645,600 11/28/14 S SELL 5081 1.0000 0 645,600 645,600 0
292,785 11/28/14 S SELL 5082 1.0000 0 292,785 292,785 0
276,950 11/28/14 S SELL 5083 1.0000 0 276,950 276,950 0

BROKER 0800102 MEMO
652,147 11/28/14 S SELL 5086 1.0000 0 652,147 652,147 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
366,898 11/28/14 S SELL 6209 1.0000 0 366,898 366,898 0
20,516 11/28/14 B BUY 6226 1.0000 0 20,516 20,516 0
74,500 11/28/14 S SELL 6227 1.0000 0 74,500 74,500 0

381,875 11/28/14 S SELL 6228 1.0000 0 381,875 381,875 0
164,688 11/28/14 B BUY 6229 1.0000 0 164,688 164,688 0
31,500 11/28/14 B BUY 6230 1.0000 0 31,500 31,500 0
53,813 11/28/14 S SELL 6231 1.0000 0 53,813 53,813 0

BROKER 0800102 MEMO
600,000 11/28/14 O COVER 8150 1.0000 0 600,000 600,000 0
600,000 11/28/14 B BUY 72561 1.0000 0 600,000 600,000 0
600,000 11/28/14 S SELL 73029 1.0000 0 600,000 600,000 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
44,417 12/01/14 S SELL 6276 1.0000 0 44,417 44,417 0
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FD495 PAGE 301
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
20,990 12/02/14 O SHORT 3551 1.0000 0 20,990 20,990 0

115 12/02/14 O SHORT 3552 1.0000 0 115 115 0
28,719 12/02/14 O SHORT 3581 1.0000 0 28,719 28,719 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,667,800 12/02/14 S SELL 5099 1.0000 0 1,667,800 1,667,800 0

35,370 12/02/14 S SELL 5100 1.0000 0 35,370 35,370 0
271,150 12/02/14 S SELL 5101 1.0000 0 271,150 271,150 0

BROKER 0800102 MEMO
1,375,712 12/02/14 B BUY 5104 1.0000 0 1,375,712 1,375,712 0

94 12/02/14 S SELL 5105 1.0000 0 94 94 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

86,460 12/02/14 B BUY 5132 1.0000 0 86,460 86,460 0
1,624,760 12/02/14 B BUY 5133 1.0000 0 1,624,760 1,624,760 0
214,600 12/02/14 B BUY 5134 1.0000 0 214,600 214,600 0

9,000 12/02/14 S SELL 6262 1.0000 0 9,000 9,000 0
148,750 12/02/14 S SELL 6263 1.0000 0 148,750 148,750 0
152,750 12/02/14 B BUY 6264 1.0000 0 152,750 152,750 0
81,375 12/02/14 B BUY 6265 1.0000 0 81,375 81,375 0
5,523 12/02/14 S SELL 6266 1.0000 0 5,523 5,523 0

1 12/02/14 B BUY 6267 1.0000 0 1 1 0
276,250 12/02/14 S SELL 6331 1.0000 0 276,250 276,250 0
22,000 12/02/14 B BUY 6332 1.0000 0 22,000 22,000 0

706,469 12/02/14 B BUY 6333 1.0000 0 706,469 706,469 0
98,656 12/02/14 B BUY 6334 1.0000 0 98,656 98,656 0
79,275 12/02/14 S SELL 6335 1.0000 0 79,275 79,275 0
33,930 12/02/14 S SELL 6336 1.0000 0 33,930 33,930 0

BROKER 0800102 MEMO
840,378 12/02/14 S SELL 6348 1.0000 0 840,378 840,378 0
40,800 12/03/14 B BUY 515 1.0000 0 40,800 40,800 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
41,569 12/03/14 O COVER 3585 1.0000 0 41,569 41,569 0

720,920 12/03/14 B BUY 5152 1.0000 0 720,920 720,920 0
53,055 12/03/14 S SELL 5153 1.0000 0 53,055 53,055 0

162,400 12/03/14 B BUY 5154 1.0000 0 162,400 162,400 0
243,295 12/03/14 B BUY 5155 1.0000 0 243,295 243,295 0
35,175 12/03/14 S SELL 6383 1.0000 0 35,175 35,175 0
8,680 12/03/14 S SELL 6384 1.0000 0 8,680 8,680 0

13,500 12/03/14 S SELL 6385 1.0000 0 13,500 13,500 0
62,781 12/03/14 B BUY 6386 1.0000 0 62,781 62,781 0
63,750 12/03/14 B BUY 6387 1.0000 0 63,750 63,750 0
76,375 12/03/14 B BUY 6388 1.0000 0 76,375 76,375 0

BROKER 0800102 MEMO
8,264 12/03/14 B BUY 6389 1.0000 0 8,264 8,264 0
8,540 12/04/14 O SHORT 3619 1.0000 0 8,540 8,540 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
131,655 12/04/14 S SELL 5203 1.0000 0 131,655 131,655 0
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FD495 PAGE 302
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

75,320 12/04/14 S SELL 5204 1.0000 0 75,320 75,320 0
71,050 12/04/14 S SELL 5205 1.0000 0 71,050 71,050 0

BROKER 0800102 MEMO
1,075,875 12/04/14 S SELL 5206 1.0000 0 1,075,875 1,075,875 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
143,438 12/04/14 B BUY 6482 1.0000 0 143,438 143,438 0
267,313 12/04/14 S SELL 6483 1.0000 0 267,313 267,313 0
33,500 12/04/14 S SELL 6484 1.0000 0 33,500 33,500 0
35,875 12/04/14 S SELL 6485 1.0000 0 35,875 35,875 0
3,675 12/04/14 B BUY 6486 1.0000 0 3,675 3,675 0

10,258 12/04/14 B BUY 6487 1.0000 0 10,258 10,258 0
BROKER 0800102 MEMO

9,017 12/04/14 B BUY 6488 1.0000 0 9,017 9,017 0
24,326 12/05/14 O COVER 3629 1.0000 0 24,326 24,326 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
451,920 12/05/14 B BUY 5220 1.0000 0 451,920 451,920 0
123,795 12/05/14 B BUY 5221 1.0000 0 123,795 123,795 0
120,350 12/05/14 B BUY 5222 1.0000 0 120,350 120,350 0
996,241 12/05/14 B BUY 5224 1.0000 0 996,241 996,241 0
54,445 12/05/14 S SELL 6529 1.0000 0 54,445 54,445 0
22,050 12/05/14 S SELL 6530 1.0000 0 22,050 22,050 0
31,500 12/05/14 B BUY 6531 1.0000 0 31,500 31,500 0

260,094 12/05/14 B BUY 6532 1.0000 0 260,094 260,094 0
725,563 12/05/14 B BUY 6533 1.0000 0 725,563 725,563 0
37,188 12/05/14 S SELL 6534 1.0000 0 37,188 37,188 0

BROKER 0800102 MEMO
296,021 12/05/14 S SELL 6537 1.0000 0 296,021 296,021 0
15,300 12/08/14 B BUY 538 1.0000 0 15,300 15,300 0
56,400 12/08/14 O SHORT 3639 1.0000 0 56,400 56,400 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,796,920 12/08/14 S SELL 5240 1.0000 0 1,796,920 1,796,920 0
347,805 12/08/14 S SELL 5241 1.0000 0 347,805 347,805 0
233,450 12/08/14 S SELL 5242 1.0000 0 233,450 233,450 0

1,087,988 12/08/14 S SELL 5245 1.0000 0 1,087,988 1,087,988 0
87,675 12/08/14 B BUY 6593 1.0000 0 87,675 87,675 0
3,355 12/08/14 B BUY 6594 1.0000 0 3,355 3,355 0
9,469 12/08/14 B BUY 6596 1.0000 0 9,469 9,469 0

88,500 12/08/14 S SELL 6603 1.0000 0 88,500 88,500 0
8,969 12/08/14 S SELL 6612 1.0000 0 8,969 8,969 0

381,875 12/08/14 S SELL 6613 1.0000 0 381,875 381,875 0
286,875 12/08/14 B BUY 6616 1.0000 0 286,875 286,875 0
781,078 12/08/14 S SELL 6623 1.0000 0 781,078 781,078 0

BROKER 0800102 MEMO
16,621 12/09/14 O SHORT 3650 1.0000 0 16,621 16,621 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
271,150 12/09/14 B BUY 5253 1.0000 0 271,150 271,150 0
204,440 12/09/14 S SELL 5256 1.0000 0 204,440 204,440 0
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FD495 PAGE 303
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

190,605 12/09/14 S SELL 5257 1.0000 0 190,605 190,605 0
BROKER 0800102 MEMO

2,988,452 12/09/14 B BUY 5264 1.0000 0 2,988,452 2,988,452 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

5,943 12/09/14 B BUY 6595 1.0000 0 5,943 5,943 0
21,305 12/09/14 B BUY 6641 1.0000 0 21,305 21,305 0

122,188 12/09/14 B BUY 6642 1.0000 0 122,188 122,188 0
17,670 12/09/14 S SELL 6648 1.0000 0 17,670 17,670 0
48,500 12/09/14 S SELL 6649 1.0000 0 48,500 48,500 0
44,843 12/09/14 S SELL 6650 1.0000 0 44,843 44,843 0

458,250 12/09/14 S SELL 6651 1.0000 0 458,250 458,250 0
BROKER 0800102 MEMO

879,372 12/09/14 B BUY 6677 1.0000 0 879,372 879,372 0
24,364 12/10/14 O COVER 3661 1.0000 0 24,364 24,364 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,346,360 12/10/14 S SELL 5271 1.0000 0 3,346,360 3,346,360 0
451,950 12/10/14 S SELL 5272 1.0000 0 451,950 451,950 0
336,400 12/10/14 S SELL 5273 1.0000 0 336,400 336,400 0
397,828 12/10/14 B BUY 5283 1.0000 0 397,828 397,828 0
30,773 12/10/14 B BUY 6698 1.0000 0 30,773 30,773 0

180,625 12/10/14 B BUY 6699 1.0000 0 180,625 180,625 0
289,230 12/10/14 S SELL 6706 1.0000 0 289,230 289,230 0
115,000 12/10/14 S SELL 6707 1.0000 0 115,000 115,000 0
125,563 12/10/14 S SELL 6708 1.0000 0 125,563 125,563 0
611,000 12/10/14 S SELL 6709 1.0000 0 611,000 611,000 0
113,915 12/10/14 B BUY 6728 1.0000 0 113,915 113,915 0

BROKER 0800102 MEMO
130,912 12/10/14 B BUY 6730 1.0000 0 130,912 130,912 0
38,791 12/11/14 O COVER 3672 1.0000 0 38,791 38,791 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
484,200 12/11/14 B BUY 5296 1.0000 0 484,200 484,200 0
11,600 12/11/14 B BUY 5297 1.0000 0 11,600 11,600 0
68,775 12/11/14 S SELL 5299 1.0000 0 68,775 68,775 0

4,708,472 12/11/14 B BUY 5304 1.0000 0 4,708,472 4,708,472 0
42,780 12/11/14 B BUY 6752 1.0000 0 42,780 42,780 0
71,750 12/11/14 B BUY 6753 1.0000 0 71,750 71,750 0

129,063 12/11/14 B BUY 6754 1.0000 0 129,063 129,063 0
31,875 12/11/14 B BUY 6755 1.0000 0 31,875 31,875 0

930 12/11/14 S SELL 6761 1.0000 0 930 930 0
18,938 12/11/14 S SELL 6762 1.0000 0 18,938 18,938 0
17,500 12/11/14 S SELL 6763 1.0000 0 17,500 17,500 0

BROKER 0800102 MEMO
434,799 12/11/14 B BUY 6808 1.0000 0 434,799 434,799 0

7,101 12/12/14 O SHORT 3685 1.0000 0 7,101 7,101 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3,626,120 12/12/14 S SELL 5313 1.0000 0 3,626,120 3,626,120 0
683,820 12/12/14 S SELL 5314 1.0000 0 683,820 683,820 0
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FD495 PAGE 304
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

227,650 12/12/14 S SELL 5315 1.0000 0 227,650 227,650 0
537,751 12/12/14 S SELL 5323 1.0000 0 537,751 537,751 0
40,242 12/12/14 B BUY 6848 1.0000 0 40,242 40,242 0

329,375 12/12/14 B BUY 6849 1.0000 0 329,375 329,375 0
313,410 12/12/14 S SELL 6855 1.0000 0 313,410 313,410 0
174,000 12/12/14 S SELL 6856 1.0000 0 174,000 174,000 0
143,500 12/12/14 S SELL 6857 1.0000 0 143,500 143,500 0
396,406 12/12/14 S SELL 6858 1.0000 0 396,406 396,406 0

BROKER 0800102 MEMO
653 12/12/14 S SELL 6877 1.0000 0 653 653 0

43,663 12/15/14 O SHORT 3698 1.0000 0 43,663 43,663 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

774,720 12/15/14 S SELL 5330 1.0000 0 774,720 774,720 0
569,850 12/15/14 S SELL 5331 1.0000 0 569,850 569,850 0
65,250 12/15/14 S SELL 5332 1.0000 0 65,250 65,250 0

5,287,792 12/15/14 B BUY 5352 1.0000 0 5,287,792 5,287,792 0
80,718 12/15/14 B BUY 6900 1.0000 0 80,718 80,718 0

175,156 12/15/14 B BUY 6901 1.0000 0 175,156 175,156 0
42,500 12/15/14 B BUY 6902 1.0000 0 42,500 42,500 0
66,960 12/15/14 S SELL 6908 1.0000 0 66,960 66,960 0
25,250 12/15/14 S SELL 6909 1.0000 0 25,250 25,250 0

145,000 12/15/14 S SELL 6910 1.0000 0 145,000 145,000 0
4,779 12/15/14 B BUY 6944 1.0000 0 4,779 4,779 0

30,347 12/15/14 S SELL 6947 1.0000 0 30,347 30,347 0
BROKER 0800102 MEMO

244,280 12/15/14 B BUY 6954 1.0000 0 244,280 244,280 0
39,134 12/15/14 B BUY 6966 1.0000 0 39,134 39,134 0
33,185 12/16/14 O SHORT 3718 1.0000 0 33,185 33,185 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
263,310 12/16/14 B BUY 5359 1.0000 0 263,310 263,310 0

1,979,840 12/16/14 S SELL 5361 1.0000 0 1,979,840 1,979,840 0
89,900 12/16/14 S SELL 5362 1.0000 0 89,900 89,900 0

1,692,118 12/16/14 B BUY 5390 1.0000 0 1,692,118 1,692,118 0
13,167 12/16/14 B BUY 5395 1.0000 0 13,167 13,167 0
67,000 12/16/14 B BUY 6983 1.0000 0 67,000 67,000 0

217,813 12/16/14 B BUY 6984 1.0000 0 217,813 217,813 0
171,120 12/16/14 S SELL 6990 1.0000 0 171,120 171,120 0
232,594 12/16/14 S SELL 6991 1.0000 0 232,594 232,594 0
80,718 12/16/14 S SELL 6992 1.0000 0 80,718 80,718 0

BROKER 0800102 MEMO
3,221 12/16/14 B BUY 7019 1.0000 0 3,221 3,221 0

294,078 12/16/14 B BUY 7020 1.0000 0 294,078 294,078 0
129,600 12/17/14 B BUY 427 1.0000 0 129,600 129,600 0
328,510 12/17/14 O SHORT 3730 1.0000 0 328,510 328,510 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
4,637,560 12/17/14 B BUY 5401 1.0000 0 4,637,560 4,637,560 0
575,650 12/17/14 B BUY 5402 1.0000 0 575,650 575,650 0
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FD495 PAGE 305
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

35,541 12/17/14 S SELL 5413 1.0000 0 35,541 35,541 0
34,116 12/17/14 S SELL 5414 1.0000 0 34,116 34,116 0

1,411,419 12/17/14 B BUY 5420 1.0000 0 1,411,419 1,411,419 0
400,830 12/17/14 B BUY 7037 1.0000 0 400,830 400,830 0
387,656 12/17/14 B BUY 7038 1.0000 0 387,656 387,656 0
116,593 12/17/14 B BUY 7039 1.0000 0 116,593 116,593 0
228,438 12/17/14 S SELL 7044 1.0000 0 228,438 228,438 0

BROKER 0800102 MEMO
542,851 12/17/14 B BUY 7064 1.0000 0 542,851 542,851 0

5,590 12/18/14 O SHORT 3739 1.0000 0 5,590 5,590 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

402,825 12/18/14 B BUY 5415 1.0000 0 402,825 402,825 0
BROKER 0800102 MEMO

5,379,385 12/18/14 B BUY 5427 1.0000 0 5,379,385 5,379,385 0
666,135 12/18/14 B BUY 5428 1.0000 0 666,135 666,135 0
256,650 12/18/14 B BUY 5429 1.0000 0 256,650 256,650 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,514,755 12/18/14 S SELL 5437 1.0000 0 6,514,755 6,514,755 0
102,500 12/18/14 B BUY 7062 1.0000 0 102,500 102,500 0

BROKER 0800102 MEMO
480,810 12/18/14 B BUY 7089 1.0000 0 480,810 480,810 0
161,524 12/18/14 B BUY 7090 1.0000 0 161,524 161,524 0
169,500 12/18/14 B BUY 7091 1.0000 0 169,500 169,500 0
62,782 12/18/14 B BUY 7092 1.0000 0 62,782 62,782 0

297,500 12/18/14 S SELL 7093 1.0000 0 297,500 297,500 0
935,998 12/18/14 S SELL 7115 1.0000 0 935,998 935,998 0
16,519 12/19/14 O COVER 3750 1.0000 0 16,519 16,519 0

749,160 12/19/14 B BUY 5444 1.0000 0 749,160 749,160 0
39,300 12/19/14 B BUY 5445 1.0000 0 39,300 39,300 0
65,250 12/19/14 B BUY 5446 1.0000 0 65,250 65,250 0

6,743,802 12/19/14 S SELL 5458 1.0000 0 6,743,802 6,743,802 0
66,960 12/19/14 B BUY 7137 1.0000 0 66,960 66,960 0
19,383 12/19/14 S SELL 7138 1.0000 0 19,383 19,383 0
10,000 12/19/14 B BUY 7139 1.0000 0 10,000 10,000 0
26,906 12/19/14 B BUY 7140 1.0000 0 26,906 26,906 0

180,625 12/19/14 B BUY 7141 1.0000 0 180,625 180,625 0
140,106 12/19/14 S SELL 7162 1.0000 0 140,106 140,106 0

7,074 12/22/14 O SHORT 3762 1.0000 0 7,074 7,074 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

561,870 12/22/14 B BUY 5467 1.0000 0 561,870 561,870 0
163,095 12/22/14 B BUY 5468 1.0000 0 163,095 163,095 0
78,300 12/22/14 B BUY 5469 1.0000 0 78,300 78,300 0
10,405 12/22/14 S SELL 5470 1.0000 0 10,405 10,405 0

874,772 12/22/14 S SELL 5478 1.0000 0 874,772 874,772 0
50,220 12/22/14 B BUY 7181 1.0000 0 50,220 50,220 0
32,305 12/22/14 B BUY 7182 1.0000 0 32,305 32,305 0
41,500 12/22/14 B BUY 7183 1.0000 0 41,500 41,500 0
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FD495 PAGE 306
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

26,907 12/22/14 B BUY 7184 1.0000 0 26,907 26,907 0
106,250 12/22/14 B BUY 7185 1.0000 0 106,250 106,250 0

930 12/22/14 S SELL 7190 1.0000 0 930 930 0
BROKER 0800102 MEMO

493,523 12/22/14 S SELL 7209 1.0000 0 493,523 493,523 0
11,392 12/23/14 O SHORT 3775 1.0000 0 11,392 11,392 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
676,325 12/23/14 B BUY 5485 1.0000 0 676,325 676,325 0
42,050 12/23/14 B BUY 5486 1.0000 0 42,050 42,050 0
96,285 12/23/14 S SELL 5488 1.0000 0 96,285 96,285 0

782,932 12/23/14 S SELL 5495 1.0000 0 782,932 782,932 0
1,965 12/23/14 S SELL 5496 1.0000 0 1,965 1,965 0

60,450 12/23/14 B BUY 7222 1.0000 0 60,450 60,450 0
277,820 12/23/14 B BUY 7223 1.0000 0 277,820 277,820 0
62,781 12/23/14 B BUY 7224 1.0000 0 62,781 62,781 0
24,500 12/23/14 S SELL 7227 1.0000 0 24,500 24,500 0

478,125 12/23/14 S SELL 7228 1.0000 0 478,125 478,125 0
BROKER 0800102 MEMO

394,613 12/23/14 S SELL 7244 1.0000 0 394,613 394,613 0
500 12/23/14 S SELL 7245 1.0000 0 500 500 0

6,312 12/24/14 O COVER 3780 1.0000 0 6,312 6,312 0
10,405 12/24/14 S SELL 5502 1.0000 0 10,405 10,405 0

129,690 12/24/14 B BUY 5503 1.0000 0 129,690 129,690 0
65,250 12/24/14 B BUY 5504 1.0000 0 65,250 65,250 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
934,981 12/24/14 S SELL 5508 1.0000 0 934,981 934,981 0

BROKER 0800102 MEMO
930 12/24/14 S SELL 7261 1.0000 0 930 930 0

12,922 12/24/14 B BUY 7262 1.0000 0 12,922 12,922 0
33,000 12/24/14 B BUY 7263 1.0000 0 33,000 33,000 0
17,938 12/24/14 B BUY 7264 1.0000 0 17,938 17,938 0

100,938 12/24/14 B BUY 7265 1.0000 0 100,938 100,938 0
384,009 12/24/14 B BUY 7276 1.0000 0 384,009 384,009 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
561,870 12/26/14 B BUY 5512 1.0000 0 561,870 561,870 0
178,815 12/26/14 B BUY 5513 1.0000 0 178,815 178,815 0
104,400 12/26/14 B BUY 5514 1.0000 0 104,400 104,400 0
50,220 12/26/14 B BUY 7289 1.0000 0 50,220 50,220 0
45,500 12/26/14 B BUY 7290 1.0000 0 45,500 45,500 0
85,000 12/26/14 B BUY 7291 1.0000 0 85,000 85,000 0
19,382 12/26/14 S SELL 7292 1.0000 0 19,382 19,382 0
2,830 12/29/14 O COVER 3794 1.0000 0 2,830 2,830 0

166,480 12/29/14 B BUY 5522 1.0000 0 166,480 166,480 0
53,650 12/29/14 B BUY 5523 1.0000 0 53,650 53,650 0

361,560 12/29/14 S SELL 5526 1.0000 0 361,560 361,560 0
1,010,213 12/29/14 S SELL 5533 1.0000 0 1,010,213 1,010,213 0

14,880 12/29/14 B BUY 7323 1.0000 0 14,880 14,880 0
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FD495 PAGE 307
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

180,625 12/29/14 B BUY 7324 1.0000 0 180,625 180,625 0
187,368 12/29/14 S SELL 7327 1.0000 0 187,368 187,368 0
92,000 12/29/14 S SELL 7328 1.0000 0 92,000 92,000 0
71,750 12/29/14 S SELL 7329 1.0000 0 71,750 71,750 0

BROKER 0800102 MEMO
336,481 12/29/14 S SELL 7349 1.0000 0 336,481 336,481 0

2,916 12/30/14 O SHORT 3803 1.0000 0 2,916 2,916 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

946,855 12/30/14 S SELL 5540 1.0000 0 946,855 946,855 0
294,750 12/30/14 S SELL 5541 1.0000 0 294,750 294,750 0
95,700 12/30/14 S SELL 5542 1.0000 0 95,700 95,700 0
83,227 12/30/14 B BUY 5551 1.0000 0 83,227 83,227 0
79,688 12/30/14 B BUY 7367 1.0000 0 79,688 79,688 0
84,630 12/30/14 S SELL 7372 1.0000 0 84,630 84,630 0

103,375 12/30/14 S SELL 7373 1.0000 0 103,375 103,375 0
75,000 12/30/14 S SELL 7374 1.0000 0 75,000 75,000 0
35,875 12/30/14 S SELL 7375 1.0000 0 35,875 35,875 0

BROKER 0800102 MEMO
86,190 12/30/14 S SELL 7396 1.0000 0 86,190 86,190 0
26,030 12/31/14 O SHORT 3813 1.0000 0 26,030 26,030 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,528,415 12/31/14 S SELL 5557 1.0000 0 2,528,415 2,528,415 0
210,255 12/31/14 S SELL 5558 1.0000 0 210,255 210,255 0
140,650 12/31/14 S SELL 5559 1.0000 0 140,650 140,650 0

1,563,399 12/31/14 B BUY 5565 1.0000 0 1,563,399 1,563,399 0
225,990 12/31/14 S SELL 7408 1.0000 0 225,990 225,990 0
129,219 12/31/14 S SELL 7409 1.0000 0 129,219 129,219 0
53,500 12/31/14 S SELL 7412 1.0000 0 53,500 53,500 0
26,906 12/31/14 S SELL 7413 1.0000 0 26,906 26,906 0
58,438 12/31/14 B BUY 7414 1.0000 0 58,438 58,438 0

BROKER 0800102 MEMO
127,129 12/31/14 B BUY 7422 1.0000 0 127,129 127,129 0

6,892 01/02/15 O SHORT 3832 1.0000 0 6,892 6,892 0
227 01/02/15 O SHORT 3837 1.0000 0 227 227 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
634,705 01/02/15 S SELL 5573 1.0000 0 634,705 634,705 0
198,465 01/02/15 S SELL 5574 1.0000 0 198,465 198,465 0
123,250 01/02/15 S SELL 5575 1.0000 0 123,250 123,250 0

2,933,785 01/02/15 B BUY 5585 1.0000 0 2,933,785 2,933,785 0
401 01/02/15 S SELL 5594 1.0000 0 401 401 0

255,000 01/02/15 B BUY 7436 1.0000 0 255,000 255,000 0
56,730 01/02/15 S SELL 7439 1.0000 0 56,730 56,730 0

135,679 01/02/15 S SELL 7440 1.0000 0 135,679 135,679 0
50,500 01/02/15 S SELL 7441 1.0000 0 50,500 50,500 0
26,907 01/02/15 S SELL 7442 1.0000 0 26,907 26,907 0

BROKER 0800102 MEMO
15,323 01/02/15 S SELL 7460 1.0000 0 15,323 15,323 0
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FD495 PAGE 308
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

50 01/02/15 S SELL 7469 1.0000 0 50 50 0
24,055 01/05/15 O SHORT 3850 1.0000 0 24,055 24,055 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,163,120 01/05/15 S SELL 5609 1.0000 0 3,163,120 3,163,120 0
825,300 01/05/15 S SELL 5610 1.0000 0 825,300 825,300 0
189,950 01/05/15 S SELL 5611 1.0000 0 189,950 189,950 0
74,986 01/05/15 B BUY 5628 1.0000 0 74,986 74,986 0
14,459 01/05/15 B BUY 5630 1.0000 0 14,459 14,459 0

810,009 01/05/15 B BUY 5633 1.0000 0 810,009 810,009 0
282,720 01/05/15 S SELL 7498 1.0000 0 282,720 282,720 0
180,906 01/05/15 S SELL 7499 1.0000 0 180,906 180,906 0
210,000 01/05/15 S SELL 7500 1.0000 0 210,000 210,000 0
17,938 01/05/15 S SELL 7501 1.0000 0 17,938 17,938 0

430,313 01/05/15 B BUY 7504 1.0000 0 430,313 430,313 0
BROKER 0800102 MEMO

160,310 01/05/15 B BUY 7525 1.0000 0 160,310 160,310 0
18,774 01/06/15 O COVER 3861 1.0000 0 18,774 18,774 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
37,363 01/06/15 S SELL 5629 1.0000 0 37,363 37,363 0

2,016,700 01/06/15 S SELL 5639 1.0000 0 2,016,700 2,016,700 0
510,230 01/06/15 S SELL 5640 1.0000 0 510,230 510,230 0
284,160 01/06/15 S SELL 5641 1.0000 0 284,160 284,160 0

4,507,202 01/06/15 B BUY 5650 1.0000 0 4,507,202 4,507,202 0
403,750 01/06/15 B BUY 7553 1.0000 0 403,750 403,750 0
199,950 01/06/15 S SELL 7557 1.0000 0 199,950 199,950 0
316,586 01/06/15 S SELL 7558 1.0000 0 316,586 316,586 0
98,500 01/06/15 S SELL 7559 1.0000 0 98,500 98,500 0
80,718 01/06/15 S SELL 7560 1.0000 0 80,718 80,718 0

BROKER 0800102 MEMO
430,025 01/06/15 S SELL 7580 1.0000 0 430,025 430,025 0

5,699 01/07/15 O SHORT 3872 1.0000 0 5,699 5,699 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

188,160 01/07/15 B BUY 5656 1.0000 0 188,160 188,160 0
543,900 01/07/15 B BUY 5657 1.0000 0 543,900 543,900 0

2,363,760 01/07/15 B BUY 5658 1.0000 0 2,363,760 2,363,760 0
3,076,858 01/07/15 B BUY 5666 1.0000 0 3,076,858 3,076,858 0

37,188 01/07/15 B BUY 7598 1.0000 0 37,188 37,188 0
105,000 01/07/15 B BUY 7599 1.0000 0 105,000 105,000 0
234,360 01/07/15 B BUY 7600 1.0000 0 234,360 234,360 0
83,992 01/07/15 S SELL 7602 1.0000 0 83,992 83,992 0
53,813 01/07/15 S SELL 7603 1.0000 0 53,813 53,813 0

BROKER 0800102 MEMO
674,768 01/07/15 B BUY 7624 1.0000 0 674,768 674,768 0
25,466 01/08/15 O COVER 3881 1.0000 0 25,466 25,466 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,320,520 01/08/15 B BUY 5673 1.0000 0 3,320,520 3,320,520 0
619,010 01/08/15 B BUY 5674 1.0000 0 619,010 619,010 0
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FD495 PAGE 309
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

256,000 01/08/15 B BUY 5675 1.0000 0 256,000 256,000 0
3,219,734 01/08/15 S SELL 5684 1.0000 0 3,219,734 3,219,734 0

17,938 01/08/15 S SELL 7642 1.0000 0 17,938 17,938 0
382,500 01/08/15 S SELL 7643 1.0000 0 382,500 382,500 0
329,220 01/08/15 B BUY 7646 1.0000 0 329,220 329,220 0
77,531 01/08/15 B BUY 7647 1.0000 0 77,531 77,531 0

119,500 01/08/15 B BUY 7648 1.0000 0 119,500 119,500 0
BROKER 0800102 MEMO

438,296 01/08/15 S SELL 7668 1.0000 0 438,296 438,296 0
14,285 01/09/15 O SHORT 3894 1.0000 0 14,285 14,285 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,847,860 01/09/15 S SELL 5692 1.0000 0 1,847,860 1,847,860 0
243,460 01/09/15 S SELL 5693 1.0000 0 243,460 243,460 0
142,080 01/09/15 S SELL 5694 1.0000 0 142,080 142,080 0

4,905,451 01/09/15 S SELL 5701 1.0000 0 4,905,451 4,905,451 0
185,938 01/09/15 B BUY 7686 1.0000 0 185,938 185,938 0
183,210 01/09/15 S SELL 7690 1.0000 0 183,210 183,210 0
232,594 01/09/15 S SELL 7691 1.0000 0 232,594 232,594 0
47,000 01/09/15 S SELL 7692 1.0000 0 47,000 47,000 0
80,719 01/09/15 S SELL 7693 1.0000 0 80,719 80,719 0

BROKER 0800102 MEMO
132,399 01/09/15 B BUY 7716 1.0000 0 132,399 132,399 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
125,800 01/12/15 B BUY 481 1.0000 0 125,800 125,800 0

BROKER 0800102 MEMO
3,998 01/12/15 O COVER 3903 1.0000 0 3,998 3,998 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,210,020 01/12/15 S SELL 5711 1.0000 0 1,210,020 1,210,020 0
134,680 01/12/15 S SELL 5712 1.0000 0 134,680 134,680 0
40,960 01/12/15 S SELL 5713 1.0000 0 40,960 40,960 0

2,869,306 01/12/15 B BUY 5724 1.0000 0 2,869,306 2,869,306 0
302,813 01/12/15 B BUY 7731 1.0000 0 302,813 302,813 0
119,970 01/12/15 S SELL 7732 1.0000 0 119,970 119,970 0
232,594 01/12/15 S SELL 7733 1.0000 0 232,594 232,594 0
26,000 01/12/15 S SELL 7734 1.0000 0 26,000 26,000 0
62,781 01/12/15 S SELL 7735 1.0000 0 62,781 62,781 0
3,036 01/12/15 B BUY 7764 1.0000 0 3,036 3,036 0

16,327 01/12/15 B BUY 7765 1.0000 0 16,327 16,327 0
BROKER 0800102 MEMO

56,597 01/12/15 B BUY 7772 1.0000 0 56,597 56,597 0
10,200 01/13/15 B BUY 648 1.0000 0 10,200 10,200 0
20,936 01/13/15 O SHORT 3914 1.0000 0 20,936 20,936 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
248,640 01/13/15 B BUY 5730 1.0000 0 248,640 248,640 0

6,400 01/13/15 B BUY 5731 1.0000 0 6,400 6,400 0
590,940 01/13/15 S SELL 5733 1.0000 0 590,940 590,940 0

1,214,504 01/13/15 B BUY 5741 1.0000 0 1,214,504 1,214,504 0
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FD495 PAGE 310
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

42,500 01/13/15 B BUY 7784 1.0000 0 42,500 42,500 0
142,141 01/13/15 S SELL 7786 1.0000 0 142,141 142,141 0
62,782 01/13/15 S SELL 7790 1.0000 0 62,782 62,782 0

BROKER 0800102 MEMO
1,237,778 01/13/15 S SELL 7806 1.0000 0 1,237,778 1,237,778 0

1,572 01/14/15 O SHORT 3925 1.0000 0 1,572 1,572 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

806,680 01/14/15 S SELL 5748 1.0000 0 806,680 806,680 0
157,990 01/14/15 S SELL 5749 1.0000 0 157,990 157,990 0
48,640 01/14/15 S SELL 5750 1.0000 0 48,640 48,640 0

270,358 01/14/15 B BUY 5758 1.0000 0 270,358 270,358 0
170,000 01/14/15 B BUY 7820 1.0000 0 170,000 170,000 0
107,625 01/14/15 S SELL 7823 1.0000 0 107,625 107,625 0

BROKER 0800102 MEMO
505,990 01/14/15 B BUY 7841 1.0000 0 505,990 505,990 0
245,516 01/14/15 S SELL 7842 1.0000 0 245,516 245,516 0
22,695 01/15/15 O SHORT 3938 1.0000 0 22,695 22,695 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
297,850 01/15/15 B BUY 5765 1.0000 0 297,850 297,850 0

1,725,920 01/15/15 S SELL 5766 1.0000 0 1,725,920 1,725,920 0
289,280 01/15/15 S SELL 5767 1.0000 0 289,280 289,280 0

1,150,579 01/15/15 B BUY 5775 1.0000 0 1,150,579 1,150,579 0
185,938 01/15/15 B BUY 7854 1.0000 0 185,938 185,938 0
323,047 01/15/15 S SELL 7857 1.0000 0 323,047 323,047 0
107,625 01/15/15 S SELL 7858 1.0000 0 107,625 107,625 0

BROKER 0800102 MEMO
23,905 01/15/15 S SELL 7875 1.0000 0 23,905 23,905 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,232,440 01/16/15 B BUY 5783 1.0000 0 2,232,440 2,232,440 0
611,240 01/16/15 B BUY 5784 1.0000 0 611,240 611,240 0
261,120 01/16/15 B BUY 5785 1.0000 0 261,120 261,120 0

1,620,025 01/16/15 B BUY 5803 1.0000 0 1,620,025 1,620,025 0
271,359 01/16/15 B BUY 7887 1.0000 0 271,359 271,359 0
80,719 01/16/15 B BUY 7888 1.0000 0 80,719 80,719 0

127,500 01/16/15 S SELL 7892 1.0000 0 127,500 127,500 0
BROKER 0800102 MEMO

10,200 01/20/15 B BUY 672 1.0000 0 10,200 10,200 0
2,747 01/20/15 O COVER 3954 1.0000 0 2,747 2,747 0

11,686 01/20/15 O SHORT 3969 1.0000 0 11,686 11,686 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

365,820 01/20/15 B BUY 5812 1.0000 0 365,820 365,820 0
186,480 01/20/15 B BUY 5813 1.0000 0 186,480 186,480 0
66,560 01/20/15 S SELL 5814 1.0000 0 66,560 66,560 0

3,740,762 01/20/15 S SELL 5822 1.0000 0 3,740,762 3,740,762 0
BROKER 0800102 MEMO

500,024 01/20/15 B BUY 7912 1.0000 0 500,024 500,024 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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FD495 PAGE 311
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

38,766 01/20/15 B BUY 7953 1.0000 0 38,766 38,766 0
17,938 01/20/15 B BUY 7954 1.0000 0 17,938 17,938 0

185,938 01/20/15 B BUY 7955 1.0000 0 185,938 185,938 0
BROKER 0800102 MEMO

333,067 01/20/15 B BUY 7972 1.0000 0 333,067 333,067 0
15,300 01/21/15 B BUY 675 1.0000 0 15,300 15,300 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
4,302 01/21/15 O COVER 3979 1.0000 0 4,302 4,302 0

919,240 01/21/15 B BUY 5832 1.0000 0 919,240 919,240 0
315,980 01/21/15 B BUY 5833 1.0000 0 315,980 315,980 0
52,480 01/21/15 S SELL 5834 1.0000 0 52,480 52,480 0

617,078 01/21/15 S SELL 5840 1.0000 0 617,078 617,078 0
167,984 01/21/15 B BUY 7998 1.0000 0 167,984 167,984 0
26,906 01/21/15 B BUY 7999 1.0000 0 26,906 26,906 0

217,813 01/21/15 S SELL 8001 1.0000 0 217,813 217,813 0
BROKER 0800102 MEMO

414,816 01/21/15 S SELL 8016 1.0000 0 414,816 414,816 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

188,700 01/22/15 B BUY 500 1.0000 0 188,700 188,700 0
BROKER 0800102 MEMO

2,898 01/22/15 O SHORT 3992 1.0000 0 2,898 2,898 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,795,240 01/22/15 B BUY 5849 1.0000 0 2,795,240 2,795,240 0
181,300 01/22/15 B BUY 5850 1.0000 0 181,300 181,300 0
335,360 01/22/15 B BUY 5851 1.0000 0 335,360 335,360 0

1,822,749 01/22/15 S SELL 5861 1.0000 0 1,822,749 1,822,749 0
155,063 01/22/15 B BUY 8032 1.0000 0 155,063 155,063 0
53,813 01/22/15 B BUY 8033 1.0000 0 53,813 53,813 0

175,313 01/22/15 S SELL 8035 1.0000 0 175,313 175,313 0
BROKER 0800102 MEMO

661,128 01/22/15 S SELL 8052 1.0000 0 661,128 661,128 0
19,327 01/23/15 O SHORT 4004 1.0000 0 19,327 19,327 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,172,500 01/23/15 S SELL 5869 1.0000 0 1,172,500 1,172,500 0
269,360 01/23/15 S SELL 5870 1.0000 0 269,360 269,360 0
55,040 01/23/15 S SELL 5871 1.0000 0 55,040 55,040 0

4,213,454 01/23/15 S SELL 5878 1.0000 0 4,213,454 4,213,454 0
377,188 01/23/15 B BUY 8064 1.0000 0 377,188 377,188 0
219,672 01/23/15 S SELL 8067 1.0000 0 219,672 219,672 0
71,750 01/23/15 S SELL 8068 1.0000 0 71,750 71,750 0

BROKER 0800102 MEMO
619,994 01/23/15 B BUY 8095 1.0000 0 619,994 619,994 0
13,403 01/26/15 O SHORT 4013 1.0000 0 13,403 13,403 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
909,860 01/26/15 B BUY 5886 1.0000 0 909,860 909,860 0
663,040 01/26/15 B BUY 5887 1.0000 0 663,040 663,040 0
190,720 01/26/15 B BUY 5888 1.0000 0 190,720 190,720 0
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FD495 PAGE 312
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,312,036 01/26/15 B BUY 5894 1.0000 0 1,312,036 1,312,036 0
122,757 01/26/15 B BUY 8104 1.0000 0 122,757 122,757 0
62,782 01/26/15 B BUY 8105 1.0000 0 62,782 62,782 0
26,563 01/26/15 S SELL 8108 1.0000 0 26,563 26,563 0

1,175,828 01/26/15 S SELL 8120 1.0000 0 1,175,828 1,175,828 0
796,186 01/26/15 O SHORT 8121 1.0000 0 796,186 796,186 0

BROKER 0800102 MEMO
68,000 01/27/15 B BUY 693 1.0000 0 68,000 68,000 0
4,873 01/27/15 O SHORT 4024 1.0000 0 4,873 4,873 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
36,260 01/27/15 B BUY 5902 1.0000 0 36,260 36,260 0

2,213,680 01/27/15 S SELL 5904 1.0000 0 2,213,680 2,213,680 0
49,920 01/27/15 S SELL 5905 1.0000 0 49,920 49,920 0

1,866,764 01/27/15 S SELL 5915 1.0000 0 1,866,764 1,866,764 0
77,531 01/27/15 O SHORT 8133 1.0000 0 77,531 77,531 0
35,875 01/27/15 O SHORT 8134 1.0000 0 35,875 35,875 0
26,563 01/27/15 O SHORT 8135 1.0000 0 26,563 26,563 0
67,757 01/27/15 O COVER 8151 1.0000 0 67,757 67,757 0

BROKER 0800102 MEMO
401 01/28/15 O COVER 4035 1.0000 0 401 401 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
86,820 01/28/15 B BUY 5914 1.0000 0 86,820 86,820 0

4,118,400 01/28/15 S SELL 5923 1.0000 0 4,118,400 4,118,400 0
714,840 01/28/15 S SELL 5924 1.0000 0 714,840 714,840 0
330,240 01/28/15 S SELL 5925 1.0000 0 330,240 330,240 0

3,467,333 01/28/15 B BUY 5939 1.0000 0 3,467,333 3,467,333 0
381,195 01/28/15 O SHORT 8164 1.0000 0 381,195 381,195 0
89,688 01/28/15 O SHORT 8165 1.0000 0 89,688 89,688 0

531,250 01/28/15 O COVER 8166 1.0000 0 531,250 531,250 0
355,216 01/28/15 O SHORT 8177 1.0000 0 355,216 355,216 0

BROKER 0800102 MEMO
14,301 01/29/15 O COVER 4047 1.0000 0 14,301 14,301 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
21,781 01/29/15 S SELL 5937 1.0000 0 21,781 21,781 0

206 01/29/15 B BUY 5938 1.0000 0 206 206 0
3,016,835 01/29/15 B BUY 5948 1.0000 0 3,016,835 3,016,835 0
746,605 01/29/15 B BUY 5949 1.0000 0 746,605 746,605 0
258,560 01/29/15 B BUY 5950 1.0000 0 258,560 258,560 0

6,107,718 01/29/15 B BUY 5954 1.0000 0 6,107,718 6,107,718 0
122,757 01/29/15 O COVER 8188 1.0000 0 122,757 122,757 0
26,906 01/29/15 O COVER 8189 1.0000 0 26,906 26,906 0

148,750 01/29/15 O SHORT 8191 1.0000 0 148,750 148,750 0
11,288 01/29/15 O COVER 8202 1.0000 0 11,288 11,288 0

BROKER 0800102 MEMO
1,980 01/30/15 O SHORT 4050 1.0000 0 1,980 1,980 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,375,715 01/30/15 S SELL 5976 1.0000 0 3,375,715 3,375,715 0
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FD495 PAGE 313
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

851,295 01/30/15 S SELL 5977 1.0000 0 851,295 851,295 0
366,080 01/30/15 S SELL 5980 1.0000 0 366,080 366,080 0

4,200,634 01/30/15 S SELL 5986 1.0000 0 4,200,634 4,200,634 0
381,195 01/30/15 O SHORT 8231 1.0000 0 381,195 381,195 0
125,563 01/30/15 O SHORT 8234 1.0000 0 125,563 125,563 0
334,688 01/30/15 O COVER 8235 1.0000 0 334,688 334,688 0
32,789 01/30/15 O SHORT 8239 1.0000 0 32,789 32,789 0

BROKER 0800102 MEMO
32,640 02/02/15 B BUY 722 1.0000 0 32,640 32,640 0

426 02/02/15 O SHORT 4078 1.0000 0 426 426 0
11,316 02/02/15 O SHORT 4079 1.0000 0 11,316 11,316 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,218,705 02/02/15 B BUY 5996 1.0000 0 3,218,705 3,218,705 0
611,610 02/02/15 B BUY 5997 1.0000 0 611,610 611,610 0
162,560 02/02/15 B BUY 5998 1.0000 0 162,560 162,560 0

4,736,567 02/02/15 B BUY 6004 1.0000 0 4,736,567 4,736,567 0
706 02/02/15 S SELL 6005 1.0000 0 706 706 0

6,461 02/02/15 O SHORT 8252 1.0000 0 6,461 6,461 0
8,968 02/02/15 O SHORT 8253 1.0000 0 8,968 8,968 0
5,313 02/02/15 O SHORT 8254 1.0000 0 5,313 5,313 0

91,433 02/02/15 O COVER 8265 1.0000 0 91,433 91,433 0
399 02/02/15 O SHORT 8282 1.0000 0 399 399 0

BROKER 0800102 MEMO
5,755 02/03/15 O COVER 4090 1.0000 0 5,755 5,755 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,803,750 02/03/15 B BUY 6029 1.0000 0 2,803,750 2,803,750 0
812,725 02/03/15 B BUY 6030 1.0000 0 812,725 812,725 0
263,680 02/03/15 B BUY 6032 1.0000 0 263,680 263,680 0

BROKER 0800102 MEMO
4,372,698 02/03/15 S SELL 6040 1.0000 0 4,372,698 4,372,698 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
374,734 02/03/15 O COVER 8294 1.0000 0 374,734 374,734 0
80,718 02/03/15 O COVER 8295 1.0000 0 80,718 80,718 0

621,563 02/03/15 O SHORT 8297 1.0000 0 621,563 621,563 0
259,487 02/03/15 O COVER 8308 1.0000 0 259,487 259,487 0

BROKER 0800102 MEMO
1,267 02/04/15 O COVER 4099 1.0000 0 1,267 1,267 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,345,800 02/04/15 S SELL 6051 1.0000 0 1,345,800 1,345,800 0
449,065 02/04/15 S SELL 6052 1.0000 0 449,065 449,065 0
101,120 02/04/15 S SELL 6053 1.0000 0 101,120 101,120 0

4,182,376 02/04/15 S SELL 6058 1.0000 0 4,182,376 4,182,376 0
38,766 02/04/15 O COVER 8319 1.0000 0 38,766 38,766 0
26,907 02/04/15 O COVER 8320 1.0000 0 26,907 26,907 0
53,125 02/04/15 O SHORT 8322 1.0000 0 53,125 53,125 0
56,943 02/04/15 O COVER 8333 1.0000 0 56,943 56,943 0

BROKER 0800102 MEMO
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FD495 PAGE 314
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

4,580 02/05/15 O SHORT 4110 1.0000 0 4,580 4,580 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,803,750 02/05/15 B BUY 6067 1.0000 0 2,803,750 2,803,750 0
710,790 02/05/15 B BUY 6068 1.0000 0 710,790 710,790 0
215,040 02/05/15 B BUY 6069 1.0000 0 215,040 215,040 0

BROKER 0800102 MEMO
1,883,262 02/05/15 B BUY 6075 1.0000 0 1,883,262 1,883,262 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
25,844 02/05/15 O COVER 8344 1.0000 0 25,844 25,844 0
17,938 02/05/15 O COVER 8345 1.0000 0 17,938 17,938 0

175,313 02/05/15 O SHORT 8347 1.0000 0 175,313 175,313 0
128,876 02/05/15 O SHORT 8358 1.0000 0 128,876 128,876 0

BROKER 0800102 MEMO
3,415 02/06/15 O COVER 4123 1.0000 0 3,415 3,415 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
224,300 02/06/15 S SELL 6085 1.0000 0 224,300 224,300 0
622,630 02/06/15 S SELL 6086 1.0000 0 622,630 622,630 0

3,840 02/06/15 S SELL 6087 1.0000 0 3,840 3,840 0
BROKER 0800102 MEMO

3,911,814 02/06/15 S SELL 6094 1.0000 0 3,911,814 3,911,814 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

704,243 02/06/15 O COVER 8368 1.0000 0 704,243 704,243 0
467,500 02/06/15 O SHORT 8371 1.0000 0 467,500 467,500 0
146,920 02/06/15 O COVER 8380 1.0000 0 146,920 146,920 0
295,968 02/06/15 O COVER 8389 1.0000 0 295,968 295,968 0

BROKER 0800102 MEMO
251,600 02/09/15 B BUY 549 1.0000 0 251,600 251,600 0
22,782 02/09/15 O COVER 4134 1.0000 0 22,782 22,782 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,200,005 02/09/15 S SELL 6102 1.0000 0 1,200,005 1,200,005 0
261,725 02/09/15 S SELL 6103 1.0000 0 261,725 261,725 0
113,920 02/09/15 S SELL 6104 1.0000 0 113,920 113,920 0
937,031 02/09/15 B BUY 6111 1.0000 0 937,031 937,031 0
83,992 02/09/15 O COVER 8400 1.0000 0 83,992 83,992 0
8,968 02/09/15 O SHORT 8402 1.0000 0 8,968 8,968 0

21,250 02/09/15 O SHORT 8403 1.0000 0 21,250 21,250 0
BROKER 0800102 MEMO

687,010 02/09/15 O SHORT 8413 1.0000 0 687,010 687,010 0
10,446 02/10/15 O COVER 4143 1.0000 0 10,446 10,446 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,220,570 02/10/15 B BUY 6119 1.0000 0 2,220,570 2,220,570 0
451,820 02/10/15 B BUY 6120 1.0000 0 451,820 451,820 0
67,840 02/10/15 B BUY 6121 1.0000 0 67,840 67,840 0

1,729,845 02/10/15 B BUY 6127 1.0000 0 1,729,845 1,729,845 0
103,375 02/10/15 O COVER 8429 1.0000 0 103,375 103,375 0
26,906 02/10/15 O COVER 8430 1.0000 0 26,906 26,906 0

239,063 02/10/15 O SHORT 8432 1.0000 0 239,063 239,063 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
274,506 02/10/15 O SHORT 8439 1.0000 0 274,506 274,506 0
14,484 02/11/15 O COVER 4156 1.0000 0 14,484 14,484 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
392,525 02/11/15 B BUY 6135 1.0000 0 392,525 392,525 0
10,240 02/11/15 B BUY 6136 1.0000 0 10,240 10,240 0

292,030 02/11/15 S SELL 6138 1.0000 0 292,030 292,030 0
BROKER 0800102 MEMO

2,893,567 02/11/15 S SELL 6144 1.0000 0 2,893,567 2,893,567 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

26,563 02/11/15 O COVER 8445 1.0000 0 26,563 26,563 0
8,968 02/11/15 O SHORT 8447 1.0000 0 8,968 8,968 0

BROKER 0800102 MEMO
134,312 02/11/15 O COVER 8452 1.0000 0 134,312 134,312 0

1,093 02/12/15 O SHORT 4165 1.0000 0 1,093 1,093 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,063,560 02/12/15 B BUY 6153 1.0000 0 2,063,560 2,063,560 0
796,195 02/12/15 B BUY 6154 1.0000 0 796,195 796,195 0
160,000 02/12/15 B BUY 6155 1.0000 0 160,000 160,000 0

BROKER 0800102 MEMO
106,070 02/12/15 S SELL 6160 1.0000 0 106,070 106,070 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
109,836 02/12/15 O SHORT 8464 1.0000 0 109,836 109,836 0
53,813 02/12/15 O SHORT 8465 1.0000 0 53,813 53,813 0
42,500 02/12/15 O SHORT 8466 1.0000 0 42,500 42,500 0

BROKER 0800102 MEMO
3,962 02/12/15 O SHORT 8477 1.0000 0 3,962 3,962 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,054,210 02/13/15 B BUY 6172 1.0000 0 1,054,210 1,054,210 0
341,620 02/13/15 B BUY 6173 1.0000 0 341,620 341,620 0
104,960 02/13/15 B BUY 6174 1.0000 0 104,960 104,960 0

BROKER 0800102 MEMO
3,261,801 02/13/15 S SELL 6186 1.0000 0 3,261,801 3,261,801 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
64,609 02/13/15 O COVER 8500 1.0000 0 64,609 64,609 0
8,968 02/13/15 O COVER 8501 1.0000 0 8,968 8,968 0

228,438 02/13/15 O SHORT 8503 1.0000 0 228,438 228,438 0
BROKER 0800102 MEMO

70,021 02/13/15 O COVER 8523 1.0000 0 70,021 70,021 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

125,800 02/17/15 B BUY 570 1.0000 0 125,800 125,800 0
BROKER 0800102 MEMO

9,737 02/17/15 O SHORT 4190 1.0000 0 9,737 9,737 0
1,025 02/17/15 O COVER 4209 1.0000 0 1,025 1,025 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
269,160 02/17/15 B BUY 6198 1.0000 0 269,160 269,160 0
126,730 02/17/15 B BUY 6199 1.0000 0 126,730 126,730 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

23,040 02/17/15 B BUY 6200 1.0000 0 23,040 23,040 0
BROKER 0800102 MEMO

1,650,482 02/17/15 S SELL 6207 1.0000 0 1,650,482 1,650,482 0
1 02/17/15 O COVER 8543 1.0000 0 1 1 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
400,578 02/17/15 O COVER 8578 1.0000 0 400,578 400,578 0
71,749 02/17/15 O COVER 8579 1.0000 0 71,749 71,749 0

536,563 02/17/15 O SHORT 8580 1.0000 0 536,563 536,563 0
BROKER 0800102 MEMO

287,020 02/17/15 O COVER 8591 1.0000 0 287,020 287,020 0
13,765 02/18/15 O COVER 4218 1.0000 0 13,765 13,765 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
305,805 02/18/15 B BUY 6215 1.0000 0 305,805 305,805 0
28,160 02/18/15 B BUY 6216 1.0000 0 28,160 28,160 0
56,075 02/18/15 S SELL 6218 1.0000 0 56,075 56,075 0

BROKER 0800102 MEMO
421,702 02/18/15 S SELL 6223 1.0000 0 421,702 421,702 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
228,438 02/18/15 O COVER 8608 1.0000 0 228,438 228,438 0
432,883 02/18/15 O SHORT 8610 1.0000 0 432,883 432,883 0
170,406 02/18/15 O SHORT 8611 1.0000 0 170,406 170,406 0
51,374 02/18/15 O SHORT 8625 1.0000 0 51,374 51,374 0

BROKER 0800102 MEMO
5,765 02/19/15 O COVER 4229 1.0000 0 5,765 5,765 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
35,815 02/19/15 B BUY 6232 1.0000 0 35,815 35,815 0
26,880 02/19/15 B BUY 6233 1.0000 0 26,880 26,880 0
11,215 02/19/15 S SELL 6235 1.0000 0 11,215 11,215 0

BROKER 0800102 MEMO
270,916 02/19/15 S SELL 6240 1.0000 0 270,916 270,916 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
213,211 02/19/15 O COVER 8641 1.0000 0 213,211 213,211 0
53,813 02/19/15 O COVER 8642 1.0000 0 53,813 53,813 0

180,625 02/19/15 O SHORT 8645 1.0000 0 180,625 180,625 0
203,698 02/19/15 O COVER 8656 1.0000 0 203,698 203,698 0

BROKER 0800102 MEMO
10,934 02/20/15 O SHORT 4240 1.0000 0 10,934 10,934 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,323,370 02/20/15 B BUY 6249 1.0000 0 1,323,370 1,323,370 0
490,390 02/20/15 B BUY 6250 1.0000 0 490,390 490,390 0

7,680 02/20/15 B BUY 6251 1.0000 0 7,680 7,680 0
BROKER 0800102 MEMO

90,159 02/20/15 S SELL 6257 1.0000 0 90,159 90,159 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

122,757 02/20/15 O COVER 8670 1.0000 0 122,757 122,757 0
53,813 02/20/15 O COVER 8671 1.0000 0 53,813 53,813 0
31,875 02/20/15 O SHORT 8674 1.0000 0 31,875 31,875 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

250,819 02/20/15 O SHORT 8685 1.0000 0 250,819 250,819 0
BROKER 0800102 MEMO

12,023 02/23/15 O SHORT 4254 1.0000 0 12,023 12,023 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

34,560 02/23/15 B BUY 6267 1.0000 0 34,560 34,560 0
44,860 02/23/15 S SELL 6268 1.0000 0 44,860 44,860 0

181,830 02/23/15 S SELL 6269 1.0000 0 181,830 181,830 0
BROKER 0800102 MEMO

1,828,293 02/23/15 S SELL 6274 1.0000 0 1,828,293 1,828,293 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

403,750 02/23/15 O COVER 8698 1.0000 0 403,750 403,750 0
251,976 02/23/15 O SHORT 8701 1.0000 0 251,976 251,976 0
98,657 02/23/15 O SHORT 8702 1.0000 0 98,657 98,657 0
1,597 02/23/15 O SHORT 8719 1.0000 0 1,597 1,597 0
3,827 02/23/15 O COVER 8721 1.0000 0 3,827 3,827 0

171,747 02/23/15 O SHORT 8723 1.0000 0 171,747 171,747 0
BROKER 0800102 MEMO

13,433 02/24/15 O SHORT 4276 1.0000 0 13,433 13,433 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

785,050 02/24/15 B BUY 6283 1.0000 0 785,050 785,050 0
297,540 02/24/15 B BUY 6284 1.0000 0 297,540 297,540 0
25,600 02/24/15 B BUY 6285 1.0000 0 25,600 25,600 0

BROKER 0800102 MEMO
19,612 02/24/15 S SELL 6291 1.0000 0 19,612 19,612 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
20,200 02/24/15 O SHORT 8720 1.0000 0 20,200 20,200 0
8,431 02/24/15 O COVER 8722 1.0000 0 8,431 8,431 0

265,625 02/24/15 O COVER 8737 1.0000 0 265,625 265,625 0
374,734 02/24/15 O SHORT 8740 1.0000 0 374,734 374,734 0
161,438 02/24/15 O SHORT 8741 1.0000 0 161,438 161,438 0
46,899 02/24/15 O COVER 8762 1.0000 0 46,899 46,899 0

833 02/24/15 O COVER 8765 1.0000 0 833 833 0
BROKER 0800102 MEMO

11,763 02/25/15 O SHORT 4287 1.0000 0 11,763 11,763 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

27,550 02/25/15 B BUY 6299 1.0000 0 27,550 27,550 0
392,525 02/25/15 S SELL 6301 1.0000 0 392,525 392,525 0
32,305 02/25/15 O COVER 8779 1.0000 0 32,305 32,305 0
17,937 02/25/15 O COVER 8780 1.0000 0 17,937 17,937 0

127,500 02/25/15 O COVER 8781 1.0000 0 127,500 127,500 0
232,603 02/25/15 O COVER 8793 1.0000 0 232,603 232,603 0

BROKER 0800102 MEMO
8,483 02/26/15 O SHORT 4300 1.0000 0 8,483 8,483 0

1,239,688 02/26/15 S SELL 6306 1.0000 0 1,239,688 1,239,688 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

67,840 02/26/15 B BUY 6316 1.0000 0 67,840 67,840 0
33,645 02/26/15 S SELL 6317 1.0000 0 33,645 33,645 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

165,300 02/26/15 S SELL 6318 1.0000 0 165,300 165,300 0
BROKER 0800102 MEMO

330,033 02/26/15 B BUY 6325 1.0000 0 330,033 330,033 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

245,516 02/26/15 O COVER 8805 1.0000 0 245,516 245,516 0
98,657 02/26/15 O COVER 8806 1.0000 0 98,657 98,657 0

196,563 02/26/15 O SHORT 8809 1.0000 0 196,563 196,563 0
214,599 02/26/15 O SHORT 8819 1.0000 0 214,599 214,599 0

BROKER 0800102 MEMO
15,789 02/27/15 O SHORT 4301 1.0000 0 15,789 15,789 0
9,449 02/27/15 S SELL 6326 1.0000 0 9,449 9,449 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
796,265 02/27/15 S SELL 6334 1.0000 0 796,265 796,265 0
41,325 02/27/15 S SELL 6335 1.0000 0 41,325 41,325 0
78,080 02/27/15 S SELL 6338 1.0000 0 78,080 78,080 0

103,375 02/27/15 O SHORT 8841 1.0000 0 103,375 103,375 0
62,782 02/27/15 O SHORT 8846 1.0000 0 62,782 62,782 0
69,063 02/27/15 O COVER 8847 1.0000 0 69,063 69,063 0

426,934 02/27/15 O SHORT 8851 1.0000 0 426,934 426,934 0
BROKER 0800102 MEMO

7,276 03/02/15 O COVER 4324 1.0000 0 7,276 7,276 0
398 03/02/15 O SHORT 4325 1.0000 0 398 398 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
99,840 03/02/15 B BUY 6353 1.0000 0 99,840 99,840 0

157,035 03/02/15 B BUY 6354 1.0000 0 157,035 157,035 0
1,244,865 03/02/15 B BUY 6355 1.0000 0 1,244,865 1,244,865 0

BROKER 0800102 MEMO
894,933 03/02/15 B BUY 6359 1.0000 0 894,933 894,933 0

654 03/02/15 S SELL 6368 1.0000 0 654 654 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

430,313 03/02/15 O SHORT 8872 1.0000 0 430,313 430,313 0
98,657 03/02/15 O COVER 8874 1.0000 0 98,657 98,657 0

303,664 03/02/15 O COVER 8875 1.0000 0 303,664 303,664 0
134,412 03/02/15 O COVER 8887 1.0000 0 134,412 134,412 0

1,629 03/02/15 O SHORT 8894 1.0000 0 1,629 1,629 0
BROKER 0800102 MEMO

5,285 03/03/15 O COVER 4340 1.0000 0 5,285 5,285 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,020,565 03/03/15 S SELL 6389 1.0000 0 1,020,565 1,020,565 0
349,885 03/03/15 S SELL 6390 1.0000 0 349,885 349,885 0
87,040 03/03/15 S SELL 6391 1.0000 0 87,040 87,040 0
9,494 03/03/15 S SELL 6411 1.0000 0 9,494 9,494 0
9,165 03/03/15 S SELL 6412 1.0000 0 9,165 9,165 0
2,487 03/03/15 B BUY 6413 1.0000 0 2,487 2,487 0

1,523,165 03/03/15 S SELL 6421 1.0000 0 1,523,165 1,523,165 0
155,063 03/03/15 O COVER 8921 1.0000 0 155,063 155,063 0
53,813 03/03/15 O COVER 8922 1.0000 0 53,813 53,813 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

132,813 03/03/15 O SHORT 8923 1.0000 0 132,813 132,813 0
124,844 03/03/15 O COVER 8934 1.0000 0 124,844 124,844 0

BROKER 0800102 MEMO
300,000 03/04/15 B BUY 1003 1.0000 0 300,000 300,000 0
17,944 03/04/15 O COVER 4359 1.0000 0 17,944 17,944 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
844,110 03/04/15 S SELL 6428 1.0000 0 844,110 844,110 0
212,135 03/04/15 S SELL 6429 1.0000 0 212,135 212,135 0
46,080 03/04/15 S SELL 6430 1.0000 0 46,080 46,080 0
3,476 03/04/15 S SELL 6439 1.0000 0 3,476 3,476 0
3,013 03/04/15 B BUY 6440 1.0000 0 3,013 3,013 0
3,560 03/04/15 B BUY 6441 1.0000 0 3,560 3,560 0

BROKER 0800102 MEMO
287,375 03/04/15 S SELL 6442 1.0000 0 287,375 287,375 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
90,453 03/04/15 O SHORT 8948 1.0000 0 90,453 90,453 0
35,875 03/04/15 O SHORT 8949 1.0000 0 35,875 35,875 0
31,875 03/04/15 O SHORT 8950 1.0000 0 31,875 31,875 0

266,263 03/04/15 O SHORT 8961 1.0000 0 266,263 266,263 0
BROKER 0800102 MEMO

11,034 03/05/15 O COVER 4370 1.0000 0 11,034 11,034 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

305,600 03/05/15 B BUY 6450 1.0000 0 305,600 305,600 0
137,750 03/05/15 B BUY 6451 1.0000 0 137,750 137,750 0
47,360 03/05/15 B BUY 6452 1.0000 0 47,360 47,360 0
1,212 03/05/15 B BUY 6461 1.0000 0 1,212 1,212 0
4,344 03/05/15 S SELL 6462 1.0000 0 4,344 4,344 0

571 03/05/15 S SELL 6463 1.0000 0 571 571 0
587,780 03/05/15 B BUY 6464 1.0000 0 587,780 587,780 0
21,250 03/05/15 O COVER 8973 1.0000 0 21,250 21,250 0

122,757 03/05/15 O SHORT 8976 1.0000 0 122,757 122,757 0
62,782 03/05/15 O SHORT 8977 1.0000 0 62,782 62,782 0

580,745 03/05/15 O COVER 8990 1.0000 0 580,745 580,745 0
BROKER 0800102 MEMO

17,044 03/06/15 O SHORT 4381 1.0000 0 17,044 17,044 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,690,590 03/06/15 S SELL 6472 1.0000 0 2,690,590 2,690,590 0
727,320 03/06/15 S SELL 6473 1.0000 0 727,320 727,320 0
128,310 03/06/15 S SELL 6474 1.0000 0 128,310 128,310 0

BROKER 0800102 MEMO
998,326 03/06/15 S SELL 6481 1.0000 0 998,326 998,326 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,797 03/06/15 S SELL 6482 1.0000 0 1,797 1,797 0
2,555 03/06/15 B BUY 6483 1.0000 0 2,555 2,555 0

516,875 03/06/15 O COVER 9003 1.0000 0 516,875 516,875 0
224,219 03/06/15 O COVER 9004 1.0000 0 224,219 224,219 0
573,750 03/06/15 O SHORT 9006 1.0000 0 573,750 573,750 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

130,980 03/06/15 O COVER 9018 1.0000 0 130,980 130,980 0
17,207 03/09/15 O COVER 4392 1.0000 0 17,207 17,207 0

642,390 03/09/15 B BUY 6489 1.0000 0 642,390 642,390 0
118,465 03/09/15 B BUY 6490 1.0000 0 118,465 118,465 0

BROKER 0800102 MEMO
3,336,926 03/09/15 B BUY 6495 1.0000 0 3,336,926 3,336,926 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
196,563 03/09/15 O COVER 9033 1.0000 0 196,563 196,563 0
180,906 03/09/15 O SHORT 9035 1.0000 0 180,906 180,906 0
89,688 03/09/15 O SHORT 9036 1.0000 0 89,688 89,688 0

556,536 03/09/15 O SHORT 9053 1.0000 0 556,536 556,536 0
BROKER 0800102 MEMO

7,587 03/10/15 O SHORT 4403 1.0000 0 7,587 7,587 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3,332,980 03/10/15 S SELL 6501 1.0000 0 3,332,980 3,332,980 0
1,140,570 03/10/15 S SELL 6502 1.0000 0 1,140,570 1,140,570 0

BROKER 0800102 MEMO
639,514 03/10/15 S SELL 6505 1.0000 0 639,514 639,514 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
371,875 03/10/15 O COVER 9085 1.0000 0 371,875 371,875 0
180,906 03/10/15 O SHORT 9086 1.0000 0 180,906 180,906 0
44,844 03/10/15 O SHORT 9087 1.0000 0 44,844 44,844 0

BROKER 0800102 MEMO
379,091 03/10/15 O COVER 9099 1.0000 0 379,091 379,091 0
300,000 03/11/15 S SELL 1542 1.0000 0 300,000 300,000 0
27,687 03/11/15 O SHORT 4414 1.0000 0 27,687 27,687 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
126,730 03/11/15 B BUY 6512 1.0000 0 126,730 126,730 0
223,440 03/11/15 S SELL 6513 1.0000 0 223,440 223,440 0

BROKER 0800102 MEMO
4,760,910 03/11/15 B BUY 6516 1.0000 0 4,760,910 4,760,910 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,461 03/11/15 O COVER 9112 1.0000 0 6,461 6,461 0

175,313 03/11/15 O COVER 9113 1.0000 0 175,313 175,313 0
BROKER 0800102 MEMO

384,996 03/11/15 O SHORT 9141 1.0000 0 384,996 384,996 0
158,100 03/12/15 S SELL 847 1.0000 0 158,100 158,100 0
12,917 03/12/15 O SHORT 4427 1.0000 0 12,917 12,917 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,280,950 03/12/15 B BUY 6523 1.0000 0 2,280,950 2,280,950 0
641,915 03/12/15 B BUY 6524 1.0000 0 641,915 641,915 0

BROKER 0800102 MEMO
12,171 03/12/15 S SELL 6528 1.0000 0 12,171 12,171 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
31,875 03/12/15 O COVER 9155 1.0000 0 31,875 31,875 0

148,601 03/12/15 O SHORT 9156 1.0000 0 148,601 148,601 0
71,750 03/12/15 O SHORT 9157 1.0000 0 71,750 71,750 0
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FD495 PAGE 321
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

487 03/12/15 O COVER 9171 1.0000 0 487 487 0
BROKER 0800102 MEMO

83,974 03/12/15 O COVER 9174 1.0000 0 83,974 83,974 0
BROKER 9011568 MERRILL LYNCH

9,779 03/13/15 O SHORT 4438 1.0000 0 9,779 9,779 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,322,020 03/13/15 S SELL 6534 1.0000 0 1,322,020 1,322,020 0
297,540 03/13/15 S SELL 6535 1.0000 0 297,540 297,540 0

BROKER 9011568 MERRILL LYNCH
2,966,886 03/13/15 S SELL 6540 1.0000 0 2,966,886 2,966,886 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
0 03/13/15 O SHORT 9172 1.0000 0 0 0 0

17,812 03/13/15 O SHORT 9192 1.0000 0 17,812 17,812 0
63,750 03/13/15 O SHORT 9193 1.0000 0 63,750 63,750 0

BROKER 9011568 MERRILL LYNCH
454,309 03/13/15 O SHORT 9206 1.0000 0 454,309 454,309 0

BROKER 0800102 MEMO
3,829 03/16/15 O COVER 4447 1.0000 0 3,829 3,829 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,485,770 03/16/15 B BUY 6545 1.0000 0 2,485,770 2,485,770 0
556,510 03/16/15 B BUY 6546 1.0000 0 556,510 556,510 0

BROKER 0800102 MEMO
5,986,188 03/16/15 B BUY 6571 1.0000 0 5,986,188 5,986,188 0
6,015,009 03/16/15 S SELL 6572 1.0000 0 6,015,009 6,015,009 0
1,663,672 03/16/15 B BUY 6573 1.0000 0 1,663,672 1,663,672 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
69,063 03/16/15 O COVER 9218 1.0000 0 69,063 69,063 0
64,609 03/16/15 O SHORT 9221 1.0000 0 64,609 64,609 0
5,161 03/17/15 O SHORT 4458 1.0000 0 5,161 5,161 0

BROKER 0800102 MEMO
9,310 03/17/15 B BUY 6575 1.0000 0 9,310 9,310 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
223,440 03/17/15 S SELL 6581 1.0000 0 223,440 223,440 0
96,425 03/17/15 S SELL 6582 1.0000 0 96,425 96,425 0

3,195,876 03/17/15 S SELL 6585 1.0000 0 3,195,876 3,195,876 0
BROKER 0800102 MEMO

27,379 03/17/15 O COVER 9255 1.0000 0 27,379 27,379 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

29,687 03/17/15 O COVER 9277 1.0000 0 29,687 29,687 0
286,875 03/17/15 O COVER 9278 1.0000 0 286,875 286,875 0
51,688 03/17/15 O SHORT 9281 1.0000 0 51,688 51,688 0

BROKER 0800102 MEMO
20,845 03/18/15 O COVER 4469 1.0000 0 20,845 20,845 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,457,840 03/18/15 B BUY 6592 1.0000 0 2,457,840 2,457,840 0
1,066,185 03/18/15 B BUY 6593 1.0000 0 1,066,185 1,066,185 0

BROKER 0800102 MEMO
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FD495 PAGE 322
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

279,822 03/18/15 B BUY 6596 1.0000 0 279,822 279,822 0
179,806 03/18/15 O SHORT 9314 1.0000 0 179,806 179,806 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
371,875 03/18/15 O COVER 9328 1.0000 0 371,875 371,875 0
607,328 03/18/15 O SHORT 9331 1.0000 0 607,328 607,328 0
195,937 03/18/15 O SHORT 9332 1.0000 0 195,937 195,937 0

BROKER 0800102 MEMO
541,675 03/18/15 O SHORT 9343 1.0000 0 541,675 541,675 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,487 03/19/15 O COVER 4482 1.0000 0 3,487 3,487 0

1,024,100 03/19/15 S SELL 6603 1.0000 0 1,024,100 1,024,100 0
658,445 03/19/15 S SELL 6604 1.0000 0 658,445 658,445 0

BROKER 0800102 MEMO
3,550,115 03/19/15 S SELL 6609 1.0000 0 3,550,115 3,550,115 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
232,594 03/19/15 O COVER 9355 1.0000 0 232,594 232,594 0
89,062 03/19/15 O COVER 9356 1.0000 0 89,062 89,062 0
10,625 03/19/15 O SHORT 9361 1.0000 0 10,625 10,625 0

BROKER 0929547 GOLDMAN SACHS & CO
431,030 03/19/15 O COVER 9375 1.0000 0 431,030 431,030 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
28,890 03/20/15 O SHORT 4491 1.0000 0 28,890 28,890 0

1,638,560 03/20/15 B BUY 6616 1.0000 0 1,638,560 1,638,560 0
1,203,935 03/20/15 B BUY 6617 1.0000 0 1,203,935 1,203,935 0
1,737,809 03/20/15 B BUY 6620 1.0000 0 1,737,809 1,737,809 0
175,313 03/20/15 O COVER 9385 1.0000 0 175,313 175,313 0
284,281 03/20/15 O SHORT 9388 1.0000 0 284,281 284,281 0
59,375 03/20/15 O SHORT 9389 1.0000 0 59,375 59,375 0

BROKER 0800102 MEMO
19,205 03/23/15 O SHORT 4502 1.0000 0 19,205 19,205 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
258,970 03/23/15 B BUY 6627 1.0000 0 258,970 258,970 0
409,640 03/23/15 S SELL 6628 1.0000 0 409,640 409,640 0

BROKER 0800102 MEMO
2,950,392 03/23/15 S SELL 6633 1.0000 0 2,950,392 2,950,392 0
186,044 03/23/15 O SHORT 9400 1.0000 0 186,044 186,044 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
90,453 03/23/15 O SHORT 9414 1.0000 0 90,453 90,453 0
21,250 03/23/15 O SHORT 9415 1.0000 0 21,250 21,250 0

BROKER 0800102 MEMO
208,413 03/23/15 O COVER 9427 1.0000 0 208,413 208,413 0
16,369 03/24/15 O COVER 4515 1.0000 0 16,369 16,369 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
921,690 03/24/15 S SELL 6638 1.0000 0 921,690 921,690 0
140,505 03/24/15 S SELL 6639 1.0000 0 140,505 140,505 0
223,125 03/24/15 O COVER 9438 1.0000 0 223,125 223,125 0
142,141 03/24/15 O SHORT 9442 1.0000 0 142,141 142,141 0
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FD495 PAGE 323
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

41,562 03/24/15 O SHORT 9443 1.0000 0 41,562 41,562 0
BROKER 0800102 MEMO

8,739 03/25/15 O COVER 4525 1.0000 0 8,739 8,739 0
105,518 03/25/15 B BUY 6644 1.0000 0 105,518 105,518 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,895,410 03/25/15 S SELL 6650 1.0000 0 2,895,410 2,895,410 0
234,175 03/25/15 S SELL 6651 1.0000 0 234,175 234,175 0

BROKER 0800102 MEMO
887,870 03/25/15 B BUY 6656 1.0000 0 887,870 887,870 0
106,925 03/25/15 O SHORT 9454 1.0000 0 106,925 106,925 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
155,063 03/25/15 O COVER 9468 1.0000 0 155,063 155,063 0

5,937 03/25/15 O COVER 9469 1.0000 0 5,937 5,937 0
180,625 03/25/15 O SHORT 9470 1.0000 0 180,625 180,625 0

BROKER 0800102 MEMO
179,111 03/25/15 O COVER 9481 1.0000 0 179,111 179,111 0

BROKER 9011568 MERRILL LYNCH
6,541 03/26/15 O SHORT 4535 1.0000 0 6,541 6,541 0

BROKER 9000471 J.P. MORGAN SECURITIES LIMITED
493,430 03/26/15 S SELL 6661 1.0000 0 493,430 493,430 0
493,145 03/26/15 S SELL 6662 1.0000 0 493,145 493,145 0

BROKER 9011568 MERRILL LYNCH
3,368,356 03/26/15 B BUY 6667 1.0000 0 3,368,356 3,368,356 0

BROKER 9000471 J.P. MORGAN SECURITIES LIMITED
23,750 03/26/15 O COVER 9493 1.0000 0 23,750 23,750 0

206,750 03/26/15 O COVER 9494 1.0000 0 206,750 206,750 0
472,813 03/26/15 O SHORT 9497 1.0000 0 472,813 472,813 0

BROKER 9011568 MERRILL LYNCH
225,198 03/26/15 O SHORT 9508 1.0000 0 225,198 225,198 0

BROKER 0800102 MEMO
16,146 03/27/15 O COVER 4544 1.0000 0 16,146 16,146 0

BROKER 9000471 J.P. MORGAN SECURITIES LIMITED
132,240 03/27/15 B BUY 6672 1.0000 0 132,240 132,240 0
381,710 03/27/15 B BUY 6673 1.0000 0 381,710 381,710 0

BROKER 0800102 MEMO
1,078,172 03/27/15 B BUY 6676 1.0000 0 1,078,172 1,078,172 0

BROKER 9000471 J.P. MORGAN SECURITIES LIMITED
56,782 03/27/15 O COVER 9521 1.0000 0 56,782 56,782 0

BROKER 0800102 MEMO
606,050 03/27/15 O COVER 9535 1.0000 0 606,050 606,050 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,442 03/30/15 O SHORT 4555 1.0000 0 3,442 3,442 0

2,141,300 03/30/15 B BUY 6682 1.0000 0 2,141,300 2,141,300 0
71,630 03/30/15 B BUY 6683 1.0000 0 71,630 71,630 0

398,704 03/30/15 S SELL 6687 1.0000 0 398,704 398,704 0
19,382 03/30/15 O COVER 9550 1.0000 0 19,382 19,382 0
29,687 03/30/15 O COVER 9551 1.0000 0 29,687 29,687 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

148,750 03/30/15 O SHORT 9554 1.0000 0 148,750 148,750 0
BROKER 0800102 MEMO

90,580 03/30/15 O SHORT 9567 1.0000 0 90,580 90,580 0
311,600 03/31/15 B BUY 675 1.0000 0 311,600 311,600 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
435 03/31/15 O COVER 4563 1.0000 0 435 435 0

2,360,399 03/31/15 S SELL 6692 1.0000 0 2,360,399 2,360,399 0
1,414,094 03/31/15 S SELL 6697 1.0000 0 1,414,094 1,414,094 0
824,805 03/31/15 S SELL 6698 1.0000 0 824,805 824,805 0
167,984 03/31/15 O SHORT 9589 1.0000 0 167,984 167,984 0
53,437 03/31/15 O SHORT 9594 1.0000 0 53,437 53,437 0
47,813 03/31/15 O COVER 9595 1.0000 0 47,813 47,813 0

BROKER 0800102 MEMO
184,420 03/31/15 O COVER 9596 1.0000 0 184,420 184,420 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
124,235 04/01/15 O SHORT 4573 1.0000 0 124,235 124,235 0

471 04/01/15 O SHORT 4574 1.0000 0 471 471 0
422,400 04/01/15 B BUY 6708 1.0000 0 422,400 422,400 0
772,695 04/01/15 S SELL 6710 1.0000 0 772,695 772,695 0

3,258,512 04/01/15 B BUY 6713 1.0000 0 3,258,512 3,258,512 0
1,762 04/01/15 S SELL 6726 1.0000 0 1,762 1,762 0

350,625 04/01/15 O COVER 9619 1.0000 0 350,625 350,625 0
180,906 04/01/15 O SHORT 9621 1.0000 0 180,906 180,906 0
29,688 04/01/15 O SHORT 9622 1.0000 0 29,688 29,688 0
2,543 04/01/15 O SHORT 9655 1.0000 0 2,543 2,543 0

156,189 04/01/15 O COVER 9657 1.0000 0 156,189 156,189 0
703 04/02/15 O COVER 4577 1.0000 0 703 703 0

642,240 04/02/15 B BUY 6737 1.0000 0 642,240 642,240 0
567,600 04/02/15 B BUY 6738 1.0000 0 567,600 567,600 0
360,184 04/02/15 B BUY 6741 1.0000 0 360,184 360,184 0
45,227 04/02/15 O COVER 9679 1.0000 0 45,227 45,227 0
5,938 04/02/15 O COVER 9680 1.0000 0 5,938 5,938 0

233,750 04/02/15 O SHORT 9682 1.0000 0 233,750 233,750 0
BROKER 0800102 MEMO

103,236 04/02/15 O COVER 9693 1.0000 0 103,236 103,236 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

196,563 04/03/15 O COVER 9701 1.0000 0 196,563 196,563 0
394,117 04/03/15 O SHORT 9702 1.0000 0 394,117 394,117 0
100,938 04/03/15 O SHORT 9703 1.0000 0 100,938 100,938 0

1,374,795 04/06/15 B BUY 6746 1.0000 0 1,374,795 1,374,795 0
623,700 04/06/15 B BUY 6747 1.0000 0 623,700 623,700 0
206,750 04/06/15 O COVER 9715 1.0000 0 206,750 206,750 0
35,625 04/06/15 O COVER 9716 1.0000 0 35,625 35,625 0

393,125 04/06/15 O SHORT 9717 1.0000 0 393,125 393,125 0
11,570 04/07/15 O SHORT 4580 1.0000 0 11,570 11,570 0

541,890 04/07/15 S SELL 6757 1.0000 0 541,890 541,890 0
79,200 04/07/15 S SELL 6758 1.0000 0 79,200 79,200 0
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FD495 PAGE 325
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
3,458,333 04/07/15 S SELL 6762 1.0000 0 3,458,333 3,458,333 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
96,914 04/07/15 O COVER 9736 1.0000 0 96,914 96,914 0
29,688 04/07/15 O COVER 9737 1.0000 0 29,688 29,688 0

185,938 04/07/15 O COVER 9738 1.0000 0 185,938 185,938 0
BROKER 0800102 MEMO

436,230 04/07/15 O COVER 9751 1.0000 0 436,230 436,230 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

6,580 04/08/15 O COVER 4584 1.0000 0 6,580 6,580 0
812,835 04/08/15 B BUY 6770 1.0000 0 812,835 812,835 0
283,800 04/08/15 B BUY 6771 1.0000 0 283,800 283,800 0

BROKER 0800102 MEMO
509,801 04/08/15 B BUY 6774 1.0000 0 509,801 509,801 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
12,922 04/08/15 O COVER 9768 1.0000 0 12,922 12,922 0
5,937 04/08/15 O COVER 9769 1.0000 0 5,937 5,937 0

53,125 04/08/15 O COVER 9770 1.0000 0 53,125 53,125 0
BROKER 0800102 MEMO

447,015 04/08/15 O SHORT 9781 1.0000 0 447,015 447,015 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

322 04/09/15 O COVER 4587 1.0000 0 322 322 0
983,430 04/09/15 B BUY 6781 1.0000 0 983,430 983,430 0
95,700 04/09/15 B BUY 6782 1.0000 0 95,700 95,700 0

BROKER 0800102 MEMO
1,173,413 04/09/15 S SELL 6786 1.0000 0 1,173,413 1,173,413 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
232,594 04/09/15 O COVER 9793 1.0000 0 232,594 232,594 0
29,688 04/09/15 O COVER 9794 1.0000 0 29,688 29,688 0

350,625 04/09/15 O SHORT 9797 1.0000 0 350,625 350,625 0
BROKER 0800102 MEMO

403,166 04/09/15 O SHORT 9808 1.0000 0 403,166 403,166 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

9,429 04/10/15 O COVER 4590 1.0000 0 9,429 9,429 0
983,430 04/10/15 B BUY 6792 1.0000 0 983,430 983,430 0
125,400 04/10/15 B BUY 6793 1.0000 0 125,400 125,400 0

BROKER 0800102 MEMO
1,210,820 04/10/15 S SELL 6796 1.0000 0 1,210,820 1,210,820 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
45,226 04/10/15 O COVER 9820 1.0000 0 45,226 45,226 0
23,750 04/10/15 O COVER 9821 1.0000 0 23,750 23,750 0
74,375 04/10/15 O COVER 9822 1.0000 0 74,375 74,375 0

BROKER 0800102 MEMO
220,171 04/10/15 O COVER 9837 1.0000 0 220,171 220,171 0

3,870 04/13/15 O COVER 4595 1.0000 0 3,870 3,870 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

903,150 04/13/15 S SELL 6803 1.0000 0 903,150 903,150 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

435,600 04/13/15 S SELL 6804 1.0000 0 435,600 435,600 0
BROKER 0800102 MEMO

1,154,376 04/13/15 S SELL 6817 1.0000 0 1,154,376 1,154,376 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

109,836 04/13/15 O SHORT 9850 1.0000 0 109,836 109,836 0
35,625 04/13/15 O SHORT 9851 1.0000 0 35,625 35,625 0

BROKER 0800102 MEMO
40,646 04/13/15 O COVER 9888 1.0000 0 40,646 40,646 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,882 04/14/15 O COVER 4596 1.0000 0 2,882 2,882 0

441,540 04/14/15 B BUY 6821 1.0000 0 441,540 441,540 0
465,300 04/14/15 B BUY 6822 1.0000 0 465,300 465,300 0

BROKER 0083683 DEUTSCHE BANK AG
1,362,285 04/14/15 B BUY 6827 1.0000 0 1,362,285 1,362,285 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
175,313 04/14/15 O COVER 9901 1.0000 0 175,313 175,313 0
148,602 04/14/15 O SHORT 9903 1.0000 0 148,602 148,602 0
35,625 04/14/15 O SHORT 9904 1.0000 0 35,625 35,625 0

BROKER 0800102 MEMO
32,165 04/14/15 O COVER 9926 1.0000 0 32,165 32,165 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
8,550 04/15/15 O SHORT 4601 1.0000 0 8,550 8,550 0

893,115 04/15/15 B BUY 6833 1.0000 0 893,115 893,115 0
320,100 04/15/15 B BUY 6834 1.0000 0 320,100 320,100 0

BROKER 0800102 MEMO
939,137 04/15/15 S SELL 6838 1.0000 0 939,137 939,137 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
90,453 04/15/15 O SHORT 9945 1.0000 0 90,453 90,453 0
29,688 04/15/15 O SHORT 9946 1.0000 0 29,688 29,688 0
37,188 04/15/15 O SHORT 9947 1.0000 0 37,188 37,188 0

137,258 04/15/15 O SHORT 9958 1.0000 0 137,258 137,258 0
4,342 04/16/15 O COVER 4605 1.0000 0 4,342 4,342 0

100,350 04/16/15 B BUY 6844 1.0000 0 100,350 100,350 0
132,000 04/16/15 B BUY 6845 1.0000 0 132,000 132,000 0

BROKER 0800102 MEMO
1,249,269 04/16/15 S SELL 6850 1.0000 0 1,249,269 1,249,269 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
142,141 04/16/15 O SHORT 9971 1.0000 0 142,141 142,141 0
35,625 04/16/15 O SHORT 9972 1.0000 0 35,625 35,625 0

232,632 04/16/15 O COVER 9986 1.0000 0 232,632 232,632 0
7,168 04/17/15 O SHORT 4607 1.0000 0 7,168 7,168 0

2,538,855 04/17/15 S SELL 6856 1.0000 0 2,538,855 2,538,855 0
808,500 04/17/15 S SELL 6857 1.0000 0 808,500 808,500 0

BROKER 0800102 MEMO
167,947 04/17/15 S SELL 6862 1.0000 0 167,947 167,947 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
19,383 04/17/15 O COVER 9999 1.0000 0 19,383 19,383 0
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FD495 PAGE 327
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

29,688 04/17/15 O COVER 10000 1.0000 0 29,688 29,688 0
244,375 04/17/15 O COVER 10001 1.0000 0 244,375 244,375 0
92,310 04/17/15 O SHORT 10010 1.0000 0 92,310 92,310 0
4,280 04/20/15 O SHORT 4612 1.0000 0 4,280 4,280 0

1,555,425 04/20/15 B BUY 6867 1.0000 0 1,555,425 1,555,425 0
102,300 04/20/15 B BUY 6868 1.0000 0 102,300 102,300 0

BROKER 0800102 MEMO
3,301,295 04/20/15 B BUY 6871 1.0000 0 3,301,295 3,301,295 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
318,750 04/20/15 O SHORT 10026 1.0000 0 318,750 318,750 0
96,914 04/20/15 O COVER 10027 1.0000 0 96,914 96,914 0
41,562 04/20/15 O COVER 10028 1.0000 0 41,562 41,562 0

487,479 04/20/15 O SHORT 10050 1.0000 0 487,479 487,479 0
1,433 04/21/15 O COVER 4615 1.0000 0 1,433 1,433 0

567,600 04/21/15 B BUY 6879 1.0000 0 567,600 567,600 0
BROKER 0800102 MEMO

1,708,393 04/21/15 S SELL 6880 1.0000 0 1,708,393 1,708,393 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

85,000 04/21/15 O SHORT 10072 1.0000 0 85,000 85,000 0
5,937 04/21/15 O SHORT 10073 1.0000 0 5,937 5,937 0

71,071 04/21/15 O COVER 10074 1.0000 0 71,071 71,071 0
377,594 04/21/15 O COVER 10075 1.0000 0 377,594 377,594 0

958 04/22/15 O COVER 4618 1.0000 0 958 958 0
115,500 04/22/15 B BUY 6888 1.0000 0 115,500 115,500 0
923,220 04/22/15 B BUY 6889 1.0000 0 923,220 923,220 0

BROKER 0800102 MEMO
533,699 04/22/15 S SELL 6892 1.0000 0 533,699 533,699 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
187,367 04/22/15 O COVER 10096 1.0000 0 187,367 187,367 0
334,688 04/22/15 O SHORT 10097 1.0000 0 334,688 334,688 0
29,687 04/22/15 O COVER 10098 1.0000 0 29,687 29,687 0

174,441 04/22/15 O SHORT 10099 1.0000 0 174,441 174,441 0
1,835 04/23/15 O SHORT 4625 1.0000 0 1,835 1,835 0

BROKER 0800102 MEMO
1,032,154 04/23/15 S SELL 6900 1.0000 0 1,032,154 1,032,154 0
893,445 04/23/15 B BUY 6901 1.0000 0 893,445 893,445 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
73,787 04/23/15 O COVER 10124 1.0000 0 73,787 73,787 0

142,141 04/23/15 O SHORT 10135 1.0000 0 142,141 142,141 0
26,694 04/23/15 O SHORT 10136 1.0000 0 26,694 26,694 0
95,625 04/23/15 O COVER 10137 1.0000 0 95,625 95,625 0
3,466 04/24/15 O SHORT 4627 1.0000 0 3,466 3,466 0

363,000 04/24/15 B BUY 6910 1.0000 0 363,000 363,000 0
481,680 04/24/15 B BUY 6911 1.0000 0 481,680 481,680 0

BROKER 0800102 MEMO
1,026,435 04/24/15 S SELL 6913 1.0000 0 1,026,435 1,026,435 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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FD495 PAGE 328
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

161,523 04/24/15 O SHORT 10171 1.0000 0 161,523 161,523 0
90,313 04/24/15 O COVER 10172 1.0000 0 90,313 90,313 0
58,750 04/24/15 O SHORT 10173 1.0000 0 58,750 58,750 0

490 04/24/15 O COVER 10174 1.0000 0 490 490 0
5,253 04/27/15 O SHORT 4630 1.0000 0 5,253 5,253 0

702,450 04/27/15 S SELL 6922 1.0000 0 702,450 702,450 0
316,800 04/27/15 B BUY 6923 1.0000 0 316,800 316,800 0

BROKER 0800102 MEMO
936,320 04/27/15 S SELL 6926 1.0000 0 936,320 936,320 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
26,563 04/27/15 O COVER 10201 1.0000 0 26,563 26,563 0
14,688 04/27/15 O COVER 10202 1.0000 0 14,688 14,688 0
64,609 04/27/15 O COVER 10203 1.0000 0 64,609 64,609 0
10,819 04/27/15 O SHORT 10204 1.0000 0 10,819 10,819 0
2,124 04/28/15 O SHORT 4633 1.0000 0 2,124 2,124 0

BROKER 0800102 MEMO
518,841 04/28/15 B BUY 6927 1.0000 0 518,841 518,841 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
92,400 04/28/15 B BUY 6934 1.0000 0 92,400 92,400 0

732,555 04/28/15 B BUY 6935 1.0000 0 732,555 732,555 0
121,907 04/28/15 O COVER 10219 1.0000 0 121,907 121,907 0
142,141 04/28/15 O COVER 10228 1.0000 0 142,141 142,141 0
22,032 04/28/15 O COVER 10229 1.0000 0 22,032 22,032 0

276,250 04/28/15 O SHORT 10230 1.0000 0 276,250 276,250 0
5,961 04/29/15 O SHORT 4636 1.0000 0 5,961 5,961 0

610,500 04/29/15 S SELL 6944 1.0000 0 610,500 610,500 0
1,304,550 04/29/15 S SELL 6945 1.0000 0 1,304,550 1,304,550 0

BROKER 0800102 MEMO
892,753 04/29/15 S SELL 6946 1.0000 0 892,753 892,753 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
129,219 04/29/15 O COVER 10244 1.0000 0 129,219 129,219 0
14,688 04/29/15 O COVER 10245 1.0000 0 14,688 14,688 0

334,688 04/29/15 O SHORT 10246 1.0000 0 334,688 334,688 0
343,911 04/29/15 O SHORT 10247 1.0000 0 343,911 343,911 0

BROKER 0800102 MEMO
10,419 04/30/15 O SHORT 4639 1.0000 0 10,419 10,419 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
698,050 04/30/15 S SELL 6958 1.0000 0 698,050 698,050 0

2,017,035 04/30/15 S SELL 6959 1.0000 0 2,017,035 2,017,035 0
58,346 04/30/15 S SELL 6960 1.0000 0 58,346 58,346 0

BROKER 0800102 MEMO
1,931,951 04/30/15 B BUY 6963 1.0000 0 1,931,951 1,931,951 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
83,992 04/30/15 O COVER 10270 1.0000 0 83,992 83,992 0
36,718 04/30/15 O COVER 10271 1.0000 0 36,718 36,718 0
42,500 04/30/15 O SHORT 10272 1.0000 0 42,500 42,500 0

204,904 04/30/15 O SHORT 10276 1.0000 0 204,904 204,904 0
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FD495 PAGE 329
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,665 05/01/15 O COVER 4648 1.0000 0 1,665 1,665 0
560 05/01/15 O SHORT 4649 1.0000 0 560 560 0
69 05/01/15 O SHORT 4650 1.0000 0 69 69 0

373,093 05/01/15 O COVER 4655 1.0000 0 373,093 373,093 0
2,277,945 05/01/15 B BUY 6970 1.0000 0 2,277,945 2,277,945 0
658,595 05/01/15 B BUY 6971 1.0000 0 658,595 658,595 0

BROKER 0800102 MEMO
1,723 05/01/15 S SELL 6985 1.0000 0 1,723 1,723 0

2,772,053 05/01/15 B BUY 6986 1.0000 0 2,772,053 2,772,053 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

321,702 05/01/15 O COVER 10278 1.0000 0 321,702 321,702 0
2,969 05/01/15 O SHORT 10287 1.0000 0 2,969 2,969 0

355,938 05/01/15 O SHORT 10311 1.0000 0 355,938 355,938 0
44,063 05/01/15 O COVER 10312 1.0000 0 44,063 44,063 0

245,516 05/01/15 O COVER 10313 1.0000 0 245,516 245,516 0
BROKER 0800102 MEMO

200,000 05/04/15 B BUY 2552 1.0000 0 200,000 200,000 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

42,061 05/04/15 B BUY 6999 1.0000 0 42,061 42,061 0
736,120 05/04/15 B BUY 7000 1.0000 0 736,120 736,120 0

9,105 05/04/15 S SELL 7001 1.0000 0 9,105 9,105 0
32,304 05/04/15 O SHORT 10323 1.0000 0 32,304 32,304 0
14,688 05/04/15 O SHORT 10324 1.0000 0 14,688 14,688 0

191,250 05/04/15 O SHORT 10325 1.0000 0 191,250 191,250 0
BROKER 0800102 MEMO

414,536 05/05/15 O COVER 4665 1.0000 0 414,536 414,536 0
2,618 05/05/15 O COVER 4666 1.0000 0 2,618 2,618 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
892,290 05/05/15 S SELL 7010 1.0000 0 892,290 892,290 0

2,418,680 05/05/15 S SELL 7011 1.0000 0 2,418,680 2,418,680 0
BROKER 0800102 MEMO

4,384,455 05/05/15 S SELL 7014 1.0000 0 4,384,455 4,384,455 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

154,063 05/05/15 O SHORT 10341 1.0000 0 154,063 154,063 0
51,407 05/05/15 O COVER 10342 1.0000 0 51,407 51,407 0

180,906 05/05/15 O COVER 10343 1.0000 0 180,906 180,906 0
463,501 05/05/15 O COVER 10344 1.0000 0 463,501 463,501 0

BROKER 0800102 MEMO
5,086 05/06/15 O COVER 4668 1.0000 0 5,086 5,086 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
115,330 05/06/15 B BUY 7021 1.0000 0 115,330 115,330 0
936,880 05/06/15 S SELL 7022 1.0000 0 936,880 936,880 0

BROKER 0800102 MEMO
3,571,193 05/06/15 B BUY 7025 1.0000 0 3,571,193 3,571,193 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
245,813 05/06/15 O SHORT 10362 1.0000 0 245,813 245,813 0
116,297 05/06/15 O COVER 10363 1.0000 0 116,297 116,297 0
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FD495 PAGE 330
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

72,654 05/06/15 O SHORT 10364 1.0000 0 72,654 72,654 0
29,375 05/06/15 O COVER 10365 1.0000 0 29,375 29,375 0

509,406 05/06/15 O SHORT 10366 1.0000 0 509,406 509,406 0
142,645 05/07/15 S SELL 7032 1.0000 0 142,645 142,645 0
956,000 05/07/15 B BUY 7033 1.0000 0 956,000 956,000 0

BROKER 0800102 MEMO
1,021,804 05/07/15 B BUY 7035 1.0000 0 1,021,804 1,021,804 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
235,125 05/07/15 O COVER 10385 1.0000 0 235,125 235,125 0
64,609 05/07/15 O SHORT 10388 1.0000 0 64,609 64,609 0
14,688 05/07/15 O SHORT 10389 1.0000 0 14,688 14,688 0

216,178 05/07/15 O COVER 10394 1.0000 0 216,178 216,178 0
2,313,520 05/08/15 B BUY 7043 1.0000 0 2,313,520 2,313,520 0
1,323,260 05/08/15 B BUY 7044 1.0000 0 1,323,260 1,323,260 0

BROKER 0800102 MEMO
858,069 05/08/15 S SELL 7046 1.0000 0 858,069 858,069 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
28,500 05/08/15 O COVER 10418 1.0000 0 28,500 28,500 0

117,500 05/08/15 O SHORT 10419 1.0000 0 117,500 117,500 0
290,743 05/08/15 O SHORT 10420 1.0000 0 290,743 290,743 0

BROKER 0800102 MEMO
838,955 05/08/15 O COVER 10421 1.0000 0 838,955 838,955 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
494,705 05/11/15 S SELL 7053 1.0000 0 494,705 494,705 0

1,013,360 05/11/15 S SELL 7054 1.0000 0 1,013,360 1,013,360 0
BROKER 0800102 MEMO

3,770,185 05/11/15 S SELL 7056 1.0000 0 3,770,185 3,770,185 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

374,734 05/11/15 O COVER 10439 1.0000 0 374,734 374,734 0
66,093 05/11/15 O COVER 10450 1.0000 0 66,093 66,093 0

402,563 05/11/15 O SHORT 10451 1.0000 0 402,563 402,563 0
784,416 05/11/15 O COVER 10452 1.0000 0 784,416 784,416 0
75,875 05/12/15 S SELL 7064 1.0000 0 75,875 75,875 0

267,680 05/12/15 S SELL 7065 1.0000 0 267,680 267,680 0
BROKER 0800102 MEMO

1,480,115 05/12/15 B BUY 7066 1.0000 0 1,480,115 1,480,115 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

57,000 05/12/15 O COVER 10469 1.0000 0 57,000 57,000 0
29,375 05/12/15 O SHORT 10470 1.0000 0 29,375 29,375 0

103,375 05/12/15 O SHORT 10471 1.0000 0 103,375 103,375 0
185,294 05/12/15 O SHORT 10472 1.0000 0 185,294 185,294 0
440,075 05/13/15 B BUY 7075 1.0000 0 440,075 440,075 0
47,800 05/13/15 S SELL 7076 1.0000 0 47,800 47,800 0

BROKER 0800102 MEMO
505,062 05/13/15 B BUY 7077 1.0000 0 505,062 505,062 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
149,625 05/13/15 O SHORT 10494 1.0000 0 149,625 149,625 0
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FD495 PAGE 331
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

66,093 05/13/15 O SHORT 10495 1.0000 0 66,093 66,093 0
77,531 05/13/15 O SHORT 10496 1.0000 0 77,531 77,531 0

401,128 05/13/15 O SHORT 10501 1.0000 0 401,128 401,128 0
3 05/14/15 O SHORT 4671 1.0000 0 3 3 0

740,540 05/14/15 B BUY 7086 1.0000 0 740,540 740,540 0
2,208,360 05/14/15 B BUY 7087 1.0000 0 2,208,360 2,208,360 0

BROKER 0800102 MEMO
336,125 05/14/15 S SELL 7090 1.0000 0 336,125 336,125 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
35,625 05/14/15 O COVER 10516 1.0000 0 35,625 35,625 0
66,094 05/14/15 O SHORT 10517 1.0000 0 66,094 66,094 0

219,672 05/14/15 O SHORT 10518 1.0000 0 219,672 219,672 0
543,841 05/14/15 O COVER 10519 1.0000 0 543,841 543,841 0
36,420 05/15/15 B BUY 7097 1.0000 0 36,420 36,420 0

124,280 05/15/15 B BUY 7098 1.0000 0 124,280 124,280 0
BROKER 0800102 MEMO

3,015,631 05/15/15 S SELL 7101 1.0000 0 3,015,631 3,015,631 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

366,938 05/15/15 O COVER 10548 1.0000 0 366,938 366,938 0
7,343 05/15/15 O SHORT 10549 1.0000 0 7,343 7,343 0

180,906 05/15/15 O SHORT 10550 1.0000 0 180,906 180,906 0
532,875 05/15/15 O COVER 10551 1.0000 0 532,875 532,875 0
182,100 05/18/15 S SELL 7106 1.0000 0 182,100 182,100 0
669,200 05/18/15 B BUY 7107 1.0000 0 669,200 669,200 0

BROKER 0800102 MEMO
246,850 05/18/15 S SELL 7108 1.0000 0 246,850 246,850 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
445,064 05/18/15 O SHORT 10560 1.0000 0 445,064 445,064 0
277,821 05/18/15 O COVER 10580 1.0000 0 277,821 277,821 0
58,750 05/18/15 O COVER 10581 1.0000 0 58,750 58,750 0

295,688 05/18/15 O SHORT 10582 1.0000 0 295,688 295,688 0
254,940 05/19/15 S SELL 7115 1.0000 0 254,940 254,940 0
124,280 05/19/15 S SELL 7116 1.0000 0 124,280 124,280 0

BROKER 0800102 MEMO
466,961 05/19/15 S SELL 7120 1.0000 0 466,961 466,961 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
64,125 05/19/15 O SHORT 10601 1.0000 0 64,125 64,125 0
66,093 05/19/15 O COVER 10602 1.0000 0 66,093 66,093 0

219,672 05/19/15 O COVER 10603 1.0000 0 219,672 219,672 0
10,151 05/19/15 O SHORT 10604 1.0000 0 10,151 10,151 0

154,785 05/20/15 B BUY 7127 1.0000 0 154,785 154,785 0
200,760 05/20/15 S SELL 7128 1.0000 0 200,760 200,760 0

BROKER 0800102 MEMO
396,665 05/20/15 B BUY 7132 1.0000 0 396,665 396,665 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
39,188 05/20/15 O SHORT 10630 1.0000 0 39,188 39,188 0
36,718 05/20/15 O SHORT 10631 1.0000 0 36,718 36,718 0
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FD495 PAGE 332
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

155,063 05/20/15 O SHORT 10632 1.0000 0 155,063 155,063 0
61,400 05/20/15 O SHORT 10633 1.0000 0 61,400 61,400 0

306,535 05/21/15 B BUY 7138 1.0000 0 306,535 306,535 0
525,800 05/21/15 B BUY 7139 1.0000 0 525,800 525,800 0

BROKER 0800102 MEMO
110,405 05/21/15 B BUY 7142 1.0000 0 110,405 110,405 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
260,978 05/21/15 O COVER 10637 1.0000 0 260,978 260,978 0
174,446 05/21/15 O SHORT 10657 1.0000 0 174,446 174,446 0
14,688 05/21/15 O SHORT 10658 1.0000 0 14,688 14,688 0

220,875 05/21/15 O COVER 10659 1.0000 0 220,875 220,875 0
382,410 05/22/15 S SELL 7155 1.0000 0 382,410 382,410 0
325,040 05/22/15 S SELL 7156 1.0000 0 325,040 325,040 0

BROKER 0800102 MEMO
1,034,837 05/22/15 S SELL 7162 1.0000 0 1,034,837 1,034,837 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
277,821 05/22/15 O COVER 10692 1.0000 0 277,821 277,821 0
80,781 05/22/15 O COVER 10693 1.0000 0 80,781 80,781 0
67,688 05/22/15 O SHORT 10695 1.0000 0 67,688 67,688 0
31,768 05/22/15 O SHORT 10700 1.0000 0 31,768 31,768 0

0 05/25/15 O COVER 10694 1.0000 0 0 0 0
986,375 05/26/15 S SELL 7170 1.0000 0 986,375 986,375 0

1,883,320 05/26/15 S SELL 7171 1.0000 0 1,883,320 1,883,320 0
BROKER 0800102 MEMO

738,016 05/26/15 B BUY 7177 1.0000 0 738,016 738,016 0
112,295 05/26/15 S SELL 7178 1.0000 0 112,295 112,295 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
9,831 05/26/15 O COVER 10733 1.0000 0 9,831 9,831 0

328,492 05/26/15 O COVER 10734 1.0000 0 328,492 328,492 0
162,753 05/26/15 O COVER 10735 1.0000 0 162,753 162,753 0
59,026 05/26/15 O SHORT 10736 1.0000 0 59,026 59,026 0
28,278 05/26/15 O COVER 10737 1.0000 0 28,278 28,278 0

263,796 05/26/15 O SHORT 10738 1.0000 0 263,796 263,796 0
493,657 05/26/15 O SHORT 10739 1.0000 0 493,657 493,657 0
160,313 05/26/15 O SHORT 10741 1.0000 0 160,313 160,313 0

1,529,600 05/27/15 B BUY 7184 1.0000 0 1,529,600 1,529,600 0
603,965 05/27/15 B BUY 7185 1.0000 0 603,965 603,965 0

BROKER 0800102 MEMO
3,116,000 05/27/15 B BUY 7187 1.0000 0 3,116,000 3,116,000 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
231,366 05/27/15 O SHORT 10751 1.0000 0 231,366 231,366 0
14,688 05/27/15 O SHORT 10760 1.0000 0 14,688 14,688 0
25,844 05/27/15 O COVER 10761 1.0000 0 25,844 25,844 0
42,750 05/27/15 O COVER 10762 1.0000 0 42,750 42,750 0

BROKER 0800102 MEMO
200,000 05/27/15 S SELL 15625 1.0000 0 200,000 200,000 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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FD495 PAGE 333
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

112,295 05/28/15 S SELL 7195 1.0000 0 112,295 112,295 0
76,480 05/28/15 B BUY 7196 1.0000 0 76,480 76,480 0

BROKER 0800102 MEMO
2,152,240 05/28/15 S SELL 7198 1.0000 0 2,152,240 2,152,240 0
461,511 05/28/15 O COVER 10769 1.0000 0 461,511 461,511 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
142,141 05/28/15 O SHORT 10785 1.0000 0 142,141 142,141 0
24,938 05/28/15 O SHORT 10786 1.0000 0 24,938 24,938 0
66,094 05/28/15 O SHORT 10787 1.0000 0 66,094 66,094 0

1,500,920 05/29/15 S SELL 7205 1.0000 0 1,500,920 1,500,920 0
558,440 05/29/15 S SELL 7206 1.0000 0 558,440 558,440 0
167,984 05/29/15 O SHORT 10807 1.0000 0 167,984 167,984 0
44,063 05/29/15 O SHORT 10808 1.0000 0 44,063 44,063 0

121,125 05/29/15 O COVER 10809 1.0000 0 121,125 121,125 0
41 06/01/15 O SHORT 4681 1.0000 0 41 41 0
8 06/01/15 O COVER 4682 1.0000 0 8 8 0

218,520 06/01/15 S SELL 7218 1.0000 0 218,520 218,520 0
305,920 06/01/15 B BUY 7219 1.0000 0 305,920 305,920 0

BROKER 0800102 MEMO
2,211,846 06/01/15 B BUY 7220 1.0000 0 2,211,846 2,211,846 0

1,712 06/01/15 S SELL 7221 1.0000 0 1,712 1,712 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

374,734 06/01/15 O COVER 10840 1.0000 0 374,734 374,734 0
313,500 06/01/15 O SHORT 10841 1.0000 0 313,500 313,500 0
102,813 06/01/15 O COVER 10842 1.0000 0 102,813 102,813 0
277,960 06/01/15 O SHORT 10844 1.0000 0 277,960 277,960 0
177,239 06/01/15 O COVER 10845 1.0000 0 177,239 177,239 0

3,170 06/01/15 O SHORT 10850 1.0000 0 3,170 3,170 0
BROKER 0800102 MEMO

400,000 06/01/15 B BUY 15781 1.0000 0 400,000 400,000 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

42 06/02/15 O COVER 4686 1.0000 0 42 42 0
239,000 06/02/15 S SELL 7243 1.0000 0 239,000 239,000 0
288,325 06/02/15 B BUY 7244 1.0000 0 288,325 288,325 0

BROKER 0800102 MEMO
92,645 06/02/15 S SELL 7245 1.0000 0 92,645 92,645 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
206,750 06/02/15 O COVER 10884 1.0000 0 206,750 206,750 0
29,375 06/02/15 O COVER 10885 1.0000 0 29,375 29,375 0

206,625 06/02/15 O SHORT 10886 1.0000 0 206,625 206,625 0
147,212 06/02/15 O SHORT 10888 1.0000 0 147,212 147,212 0
336,885 06/03/15 B BUY 7254 1.0000 0 336,885 336,885 0
889,080 06/03/15 B BUY 7255 1.0000 0 889,080 889,080 0

BROKER 0800102 MEMO
157,714 06/03/15 S SELL 7258 1.0000 0 157,714 157,714 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
303,664 06/03/15 O COVER 10918 1.0000 0 303,664 303,664 0
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FD495 PAGE 334
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

87,911 06/03/15 O COVER 10919 1.0000 0 87,911 87,911 0
9,430 06/03/15 O COVER 10920 1.0000 0 9,430 9,430 0

37,953 06/03/15 O COVER 10921 1.0000 0 37,953 37,953 0
252,938 06/03/15 O SHORT 10922 1.0000 0 252,938 252,938 0

6,718 06/03/15 O COVER 10923 1.0000 0 6,718 6,718 0
BROKER 0800102 MEMO

143,657 06/03/15 O SHORT 10929 1.0000 0 143,657 143,657 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3 06/04/15 O SHORT 4689 1.0000 0 3 3 0
637,350 06/04/15 S SELL 7266 1.0000 0 637,350 637,350 0

1,634,760 06/04/15 S SELL 7267 1.0000 0 1,634,760 1,634,760 0
BROKER 0800102 MEMO

1,363,375 06/04/15 S SELL 7268 1.0000 0 1,363,375 1,363,375 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

213,750 06/04/15 O COVER 10971 1.0000 0 213,750 213,750 0
21,688 06/04/15 O SHORT 10972 1.0000 0 21,688 21,688 0

244,000 06/04/15 O SHORT 10973 1.0000 0 244,000 244,000 0
193,828 06/04/15 O SHORT 10974 1.0000 0 193,828 193,828 0
210,330 06/04/15 O COVER 10975 1.0000 0 210,330 210,330 0

2,714,571 06/04/15 O COVER 10976 1.0000 0 2,714,571 2,714,571 0
382,157 06/04/15 B BUY 10977 1.0000 0 382,157 382,157 0
640,520 06/05/15 S SELL 7278 1.0000 0 640,520 640,520 0
652,525 06/05/15 S SELL 7279 1.0000 0 652,525 652,525 0

2,460,651 06/05/15 B BUY 7280 1.0000 0 2,460,651 2,460,651 0
213,750 06/05/15 S SELL 11018 1.0000 0 213,750 213,750 0
86,750 06/05/15 B BUY 11019 1.0000 0 86,750 86,750 0

166,000 06/05/15 B BUY 11020 1.0000 0 166,000 166,000 0
407,039 06/05/15 B BUY 11021 1.0000 0 407,039 407,039 0
82,410 06/05/15 B BUY 11022 1.0000 0 82,410 82,410 0

356,766 06/05/15 S SELL 11025 1.0000 0 356,766 356,766 0
1,338,400 06/08/15 S SELL 7289 1.0000 0 1,338,400 1,338,400 0

69,805 06/08/15 S SELL 7290 1.0000 0 69,805 69,805 0
1,362,340 06/08/15 B BUY 7291 1.0000 0 1,362,340 1,362,340 0

24,938 06/08/15 B BUY 11067 1.0000 0 24,938 24,938 0
59,641 06/08/15 S SELL 11068 1.0000 0 59,641 59,641 0

162,000 06/08/15 S SELL 11069 1.0000 0 162,000 162,000 0
167,984 06/08/15 S SELL 11070 1.0000 0 167,984 167,984 0
172,200 06/08/15 B BUY 11071 1.0000 0 172,200 172,200 0
442,373 06/08/15 B BUY 11072 1.0000 0 442,373 442,373 0
345,990 06/09/15 S SELL 7300 1.0000 0 345,990 345,990 0
181,640 06/09/15 B BUY 7301 1.0000 0 181,640 181,640 0

1,757,853 06/09/15 B BUY 7302 1.0000 0 1,757,853 1,757,853 0
124,688 06/09/15 S SELL 11104 1.0000 0 124,688 124,688 0
43,375 06/09/15 B BUY 11105 1.0000 0 43,375 43,375 0
28,000 06/09/15 S SELL 11106 1.0000 0 28,000 28,000 0

103,375 06/09/15 B BUY 11107 1.0000 0 103,375 103,375 0
23,370 06/09/15 S SELL 11108 1.0000 0 23,370 23,370 0
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FD495 PAGE 335
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

190,869 06/09/15 B BUY 11109 1.0000 0 190,869 190,869 0
1,220,070 06/10/15 B BUY 7311 1.0000 0 1,220,070 1,220,070 0
2,562,080 06/10/15 B BUY 7312 1.0000 0 2,562,080 2,562,080 0

32,397 06/10/15 S SELL 7313 1.0000 0 32,397 32,397 0
187,368 06/10/15 B BUY 11141 1.0000 0 187,368 187,368 0
27,110 06/10/15 B BUY 11142 1.0000 0 27,110 27,110 0

153,188 06/10/15 S SELL 11143 1.0000 0 153,188 153,188 0
316,000 06/10/15 B BUY 11144 1.0000 0 316,000 316,000 0
329,640 06/10/15 S SELL 11145 1.0000 0 329,640 329,640 0
433,550 06/10/15 B BUY 11146 1.0000 0 433,550 433,550 0
219,880 06/11/15 B BUY 7322 1.0000 0 219,880 219,880 0
133,540 06/11/15 B BUY 7323 1.0000 0 133,540 133,540 0

3,863,455 06/11/15 S SELL 7324 1.0000 0 3,863,455 3,863,455 0
302,813 06/11/15 B BUY 11178 1.0000 0 302,813 302,813 0
245,516 06/11/15 S SELL 11179 1.0000 0 245,516 245,516 0
28,000 06/11/15 B BUY 11180 1.0000 0 28,000 28,000 0
16,266 06/11/15 S SELL 11181 1.0000 0 16,266 16,266 0
28,290 06/11/15 S SELL 11182 1.0000 0 28,290 28,290 0

137,846 06/11/15 S SELL 11183 1.0000 0 137,846 137,846 0
1,539,160 06/12/15 S SELL 7342 1.0000 0 1,539,160 1,539,160 0

1,821 06/12/15 S SELL 7343 1.0000 0 1,821 1,821 0
443,347 06/12/15 S SELL 7344 1.0000 0 443,347 443,347 0
264,704 06/12/15 S SELL 7345 1.0000 0 264,704 264,704 0
25,844 06/12/15 B BUY 11217 1.0000 0 25,844 25,844 0

480 06/12/15 S SELL 11218 1.0000 0 480 480 0
17,813 06/12/15 B BUY 11219 1.0000 0 17,813 17,813 0
46,480 06/12/15 S SELL 11220 1.0000 0 46,480 46,480 0

198,030 06/12/15 B BUY 11221 1.0000 0 198,030 198,030 0
300,451 06/12/15 S SELL 11222 1.0000 0 300,451 300,451 0

0 06/15/15 O COVER 4691 1.0000 0 0 0 0
373,305 06/15/15 S SELL 7356 1.0000 0 373,305 373,305 0
869,482 06/15/15 S SELL 7357 1.0000 0 869,482 869,482 0

4,302 06/15/15 S SELL 7358 1.0000 0 4,302 4,302 0
2,061,111 06/15/15 B BUY 7360 1.0000 0 2,061,111 2,061,111 0

554 06/15/15 S SELL 11253 1.0000 0 554 554 0
106,000 06/15/15 S SELL 11254 1.0000 0 106,000 106,000 0
110,762 06/15/15 B BUY 11261 1.0000 0 110,762 110,762 0
142,141 06/15/15 S SELL 11262 1.0000 0 142,141 142,141 0
28,500 06/15/15 B BUY 11263 1.0000 0 28,500 28,500 0
37,953 06/15/15 S SELL 11264 1.0000 0 37,953 37,953 0

458,042 06/15/15 S SELL 11265 1.0000 0 458,042 458,042 0
1 06/16/15 O COVER 4693 1.0000 0 1 1 0

3,035 06/16/15 S SELL 7369 1.0000 0 3,035 3,035 0
1,281,040 06/16/15 B BUY 7370 1.0000 0 1,281,040 1,281,040 0
1,290,028 06/16/15 B BUY 7371 1.0000 0 1,290,028 1,290,028 0

27,110 06/16/15 S SELL 11313 1.0000 0 27,110 27,110 0
106,875 06/16/15 B BUY 11314 1.0000 0 106,875 106,875 0
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FD495 PAGE 336
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

214,000 06/16/15 B BUY 11315 1.0000 0 214,000 214,000 0
135,680 06/16/15 S SELL 11316 1.0000 0 135,680 135,680 0
164,820 06/16/15 S SELL 11317 1.0000 0 164,820 164,820 0
425,894 06/16/15 S SELL 11318 1.0000 0 425,894 425,894 0
19,120 06/17/15 B BUY 7381 1.0000 0 19,120 19,120 0

166,925 06/17/15 S SELL 7382 1.0000 0 166,925 166,925 0
1,267,850 06/17/15 S SELL 7383 1.0000 0 1,267,850 1,267,850 0

70,000 06/17/15 S SELL 11349 1.0000 0 70,000 70,000 0
135,601 06/17/15 S SELL 11350 1.0000 0 135,601 135,601 0
77,610 06/17/15 O SHORT 11351 1.0000 0 77,610 77,610 0
2,460 06/17/15 O SHORT 11352 1.0000 0 2,460 2,460 0

49,875 06/17/15 O SHORT 11353 1.0000 0 49,875 49,875 0
59,640 06/17/15 O SHORT 11354 1.0000 0 59,640 59,640 0

1,657,023 06/17/15 O SHORT 11355 1.0000 0 1,657,023 1,657,023 0
512,915 06/18/15 B BUY 7393 1.0000 0 512,915 512,915 0

2,437,800 06/18/15 B BUY 7394 1.0000 0 2,437,800 2,437,800 0
BROKER 0800102 MEMO

214,585 06/18/15 B BUY 7395 1.0000 0 214,585 214,585 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

192,375 06/18/15 O SHORT 11388 1.0000 0 192,375 192,375 0
16,266 06/18/15 O SHORT 11389 1.0000 0 16,266 16,266 0

368,000 06/18/15 O COVER 11390 1.0000 0 368,000 368,000 0
77,531 06/18/15 O COVER 11391 1.0000 0 77,531 77,531 0

313,650 06/18/15 O SHORT 11392 1.0000 0 313,650 313,650 0
BROKER 0800102 MEMO

1,096,124 06/18/15 O COVER 11393 1.0000 0 1,096,124 1,096,124 0
400,000 06/18/15 S SELL 18340 1.0000 0 400,000 400,000 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
142,645 06/19/15 S SELL 7403 1.0000 0 142,645 142,645 0

1,625,200 06/19/15 S SELL 7404 1.0000 0 1,625,200 1,625,200 0
BROKER 0800102 MEMO

3,095,012 06/19/15 S SELL 7406 1.0000 0 3,095,012 3,095,012 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

230,911 06/19/15 O COVER 11421 1.0000 0 230,911 230,911 0
43,484 06/19/15 O SHORT 11422 1.0000 0 43,484 43,484 0
16,293 06/19/15 O SHORT 11423 1.0000 0 16,293 16,293 0
66,000 06/19/15 O SHORT 11424 1.0000 0 66,000 66,000 0

111,445 06/19/15 O SHORT 11425 1.0000 0 111,445 111,445 0
177,479 06/19/15 O SHORT 11426 1.0000 0 177,479 177,479 0
209,100 06/19/15 O COVER 11427 1.0000 0 209,100 209,100 0

BROKER 0800102 MEMO
801,935 06/19/15 O COVER 11428 1.0000 0 801,935 801,935 0
197,733 06/19/15 B BUY 11429 1.0000 0 197,733 197,733 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,138,125 06/22/15 B BUY 7416 1.0000 0 1,138,125 1,138,125 0
1,443,560 06/22/15 B BUY 7417 1.0000 0 1,443,560 1,443,560 0

BROKER 0800102 MEMO
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,936,236 06/22/15 B BUY 7418 1.0000 0 1,936,236 1,936,236 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

185,730 06/22/15 S SELL 11468 1.0000 0 185,730 185,730 0
113,922 06/22/15 B BUY 11469 1.0000 0 113,922 113,922 0
35,578 06/22/15 B BUY 11470 1.0000 0 35,578 35,578 0

204,000 06/22/15 B BUY 11471 1.0000 0 204,000 204,000 0
BROKER 0800102 MEMO

365,503 06/22/15 S SELL 11472 1.0000 0 365,503 365,503 0
158,323 06/22/15 O SHORT 11473 1.0000 0 158,323 158,323 0

BROKER
0 06/23/15 S RGAIN 4696 .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
344,160 06/23/15 B BUY 7427 1.0000 0 344,160 344,160 0
133,540 06/23/15 B BUY 7428 1.0000 0 133,540 133,540 0

2,739,290 06/23/15 S SELL 7429 1.0000 0 2,739,290 2,739,290 0
44,280 06/23/15 O SHORT 11506 1.0000 0 44,280 44,280 0
61,914 06/23/15 O COVER 11507 1.0000 0 61,914 61,914 0
80,000 06/23/15 O COVER 11508 1.0000 0 80,000 80,000 0
11,860 06/23/15 O COVER 11509 1.0000 0 11,860 11,860 0

717,457 06/23/15 O SHORT 11510 1.0000 0 717,457 717,457 0
BROKER

0 06/24/15 S RGAIN 4697 .0000 0 0 0 0
BROKER 0800102 MEMO

3 06/24/15 O COVER 4700 1.0000 0 3 3 0
693,790 06/24/15 S SELL 7433 1.0000 0 693,790 693,790 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
515,950 06/24/15 S SELL 7440 1.0000 0 515,950 515,950 0

1,625,200 06/24/15 S SELL 7441 1.0000 0 1,625,200 1,625,200 0
209,100 06/24/15 O COVER 11541 1.0000 0 209,100 209,100 0
54,484 06/24/15 O SHORT 11542 1.0000 0 54,484 54,484 0

224,000 06/24/15 O SHORT 11543 1.0000 0 224,000 224,000 0
23,719 06/24/15 O SHORT 11544 1.0000 0 23,719 23,719 0

BROKER 0800102 MEMO
308,460 06/24/15 O COVER 11545 1.0000 0 308,460 308,460 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
525,800 06/25/15 S SELL 7450 1.0000 0 525,800 525,800 0
42,490 06/25/15 S SELL 7451 1.0000 0 42,490 42,490 0

2,113,472 06/25/15 B BUY 7452 1.0000 0 2,113,472 2,113,472 0
67,650 06/25/15 O COVER 11574 1.0000 0 67,650 67,650 0
22,289 06/25/15 O COVER 11575 1.0000 0 22,289 22,289 0
2,000 06/25/15 O SHORT 11576 1.0000 0 2,000 2,000 0
3,953 06/25/15 O COVER 11577 1.0000 0 3,953 3,953 0

BROKER 0800102 MEMO
191,681 06/25/15 O COVER 11578 1.0000 0 191,681 191,681 0

BROKER
0 06/26/15 S RGAIN 4701 .0000 0 0 3 3

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

172,080 06/26/15 B BUY 7461 1.0000 0 172,080 172,080 0
6,070 06/26/15 B BUY 7462 1.0000 0 6,070 6,070 0

BROKER 0800102 MEMO
655,457 06/26/15 B BUY 7463 1.0000 0 655,457 655,457 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
12,000 06/26/15 O SHORT 11609 1.0000 0 12,000 12,000 0
27,672 06/26/15 O COVER 11610 1.0000 0 27,672 27,672 0
22,140 06/26/15 O SHORT 11611 1.0000 0 22,140 22,140 0
84,203 06/26/15 O COVER 11612 1.0000 0 84,203 84,203 0

BROKER 0800102 MEMO
198,277 06/26/15 O SHORT 11615 1.0000 0 198,277 198,277 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,884,735 06/29/15 S SELL 7474 1.0000 0 1,884,735 1,884,735 0
4,321,120 06/29/15 S SELL 7475 1.0000 0 4,321,120 4,321,120 0

BROKER 0800102 MEMO
104,103 06/29/15 S SELL 7476 1.0000 0 104,103 104,103 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
387,900 06/29/15 O COVER 11648 1.0000 0 387,900 387,900 0
168,060 06/29/15 B BUY 11649 1.0000 0 168,060 168,060 0
168,060 06/29/15 S SELL 11650 1.0000 0 168,060 168,060 0
37,494 06/29/15 O SHORT 11651 1.0000 0 37,494 37,494 0
83,016 06/29/15 O SHORT 11652 1.0000 0 83,016 83,016 0

682,000 06/29/15 O SHORT 11653 1.0000 0 682,000 682,000 0
BROKER 0800102 MEMO

107,474 06/29/15 O SHORT 11654 1.0000 0 107,474 107,474 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

372,840 06/30/15 B BUY 7486 1.0000 0 372,840 372,840 0
154,785 06/30/15 S SELL 7487 1.0000 0 154,785 154,785 0

BROKER 0800102 MEMO
6,684,069 06/30/15 B BUY 7488 1.0000 0 6,684,069 6,684,069 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
98,000 06/30/15 O COVER 11686 1.0000 0 98,000 98,000 0
11,860 06/30/15 O COVER 11687 1.0000 0 11,860 11,860 0
47,970 06/30/15 O SHORT 11688 1.0000 0 47,970 47,970 0
12,383 06/30/15 O COVER 11689 1.0000 0 12,383 12,383 0

835,711 06/30/15 O COVER 11693 1.0000 0 835,711 835,711 0
894,484 06/30/15 B BUY 11694 1.0000 0 894,484 894,484 0

----------------- ------------ ------------------ ------------------ ----------------
484,362,439 978 TOTAL BUYS 0 484,362,439 484,362,439 0
485,360,376 1,023 TOTAL SELLS 0 485,360,376 485,360,619 243
92,141,990 656 TOTAL OTHER TRANSACTIONS 0 92,141,990 92,141,990 0

----------------- ------------ ------------------ ------------------ ----------------
1061,864,805 SECURITY TOTAL 0 1,061,864,805 1,061,865,048 243
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

199990581 COMMITMENT TO PURCHASE FUND
BROKER 0800102 MEMO

12,000,000 07/01/14 B BUY 2 1.0000 0 12,000,000 12,000,000 0
12,000,000 07/01/14 S SELL 3 1.0000 0 12,000,000 12,000,000 0
4,400,000 07/29/14 S SELL 378 1.0000 0 4,400,000 4,400,000 0
2,260,000 07/30/14 B BUY 384 1.0000 0 2,260,000 2,260,000 0
1,500,000 07/30/14 B BUY 386 1.0000 0 1,500,000 1,500,000 0

14,000,000 07/31/14 S SELL 6 1.0000 0 14,000,000 14,000,000 0
1,300,000 07/31/14 B BUY 395 1.0000 0 1,300,000 1,300,000 0
500,000 07/31/14 B BUY 396 1.0000 0 500,000 500,000 0

3,000,000 07/31/14 B BUY 397 1.0000 0 3,000,000 3,000,000 0
2,500,000 07/31/14 B BUY 398 1.0000 0 2,500,000 2,500,000 0
3,800,000 07/31/14 B BUY 399 1.0000 0 3,800,000 3,800,000 0
1,000,000 07/31/14 B BUY 400 1.0000 0 1,000,000 1,000,000 0
1,300,000 07/31/14 B BUY 401 1.0000 0 1,300,000 1,300,000 0
6,000,000 07/31/14 S SELL 405 1.0000 0 6,000,000 6,000,000 0
5,540,000 07/31/14 S SELL 406 1.0000 0 5,540,000 5,540,000 0
5,500,000 07/31/14 S SELL 407 1.0000 0 5,500,000 5,500,000 0
4,200,000 07/31/14 S SELL 408 1.0000 0 4,200,000 4,200,000 0
2,750,000 07/31/14 S SELL 414 1.0000 0 2,750,000 2,750,000 0
500,000 08/01/14 S SELL 431 1.0000 0 500,000 500,000 0

1,300,000 08/01/14 S SELL 436 1.0000 0 1,300,000 1,300,000 0
3,800,000 08/01/14 S SELL 437 1.0000 0 3,800,000 3,800,000 0
2,260,000 08/01/14 S SELL 440 1.0000 0 2,260,000 2,260,000 0
3,000,000 08/01/14 S SELL 442 1.0000 0 3,000,000 3,000,000 0
2,500,000 08/01/14 S SELL 445 1.0000 0 2,500,000 2,500,000 0
1,500,000 08/01/14 B BUY 450 1.0000 0 1,500,000 1,500,000 0
1,500,000 08/01/14 S SELL 451 1.0000 0 1,500,000 1,500,000 0
1,500,000 08/01/14 S SELL 452 1.0000 0 1,500,000 1,500,000 0
1,300,000 08/01/14 S SELL 454 1.0000 0 1,300,000 1,300,000 0
1,000,000 08/01/14 S SELL 456 1.0000 0 1,000,000 1,000,000 0

10,000,000 08/08/14 B BUY 2 1.0000 0 10,000,000 10,000,000 0
10,000,000 08/08/14 S SELL 5 1.0000 0 10,000,000 10,000,000 0
8,000,000 08/28/14 B BUY 5 1.0000 0 8,000,000 8,000,000 0
1,300,000 08/28/14 B BUY 462 1.0000 0 1,300,000 1,300,000 0
3,000,000 08/28/14 B BUY 463 1.0000 0 3,000,000 3,000,000 0
3,000,000 08/29/14 B BUY 9 1.0000 0 3,000,000 3,000,000 0
9,000,000 08/29/14 B BUY 12 1.0000 0 9,000,000 9,000,000 0
750,000 08/29/14 B BUY 471 1.0000 0 750,000 750,000 0

1,000,000 08/29/14 B BUY 472 1.0000 0 1,000,000 1,000,000 0
4,130,000 08/29/14 B BUY 473 1.0000 0 4,130,000 4,130,000 0
3,750,000 08/29/14 B BUY 474 1.0000 0 3,750,000 3,750,000 0
750,000 08/29/14 B BUY 475 1.0000 0 750,000 750,000 0

3,000,000 09/02/14 S SELL 487 1.0000 0 3,000,000 3,000,000 0
750,000 09/02/14 S SELL 528 1.0000 0 750,000 750,000 0

1,000,000 09/02/14 S SELL 529 1.0000 0 1,000,000 1,000,000 0
3,750,000 09/02/14 S SELL 530 1.0000 0 3,750,000 3,750,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

5,000,000 09/29/14 B BUY 9 1.0000 0 5,000,000 5,000,000 0
3,000,000 09/29/14 B BUY 501 1.0000 0 3,000,000 3,000,000 0
5,000,000 09/29/14 B BUY 502 1.0000 0 5,000,000 5,000,000 0
1,000,000 09/29/14 B BUY 503 1.0000 0 1,000,000 1,000,000 0
3,500,000 09/29/14 B BUY 504 1.0000 0 3,500,000 3,500,000 0
1,000,000 09/29/14 B BUY 505 1.0000 0 1,000,000 1,000,000 0
1,500,000 09/29/14 B BUY 506 1.0000 0 1,500,000 1,500,000 0
1,500,000 09/29/14 B BUY 507 1.0000 0 1,500,000 1,500,000 0
4,000,000 09/29/14 B BUY 509 1.0000 0 4,000,000 4,000,000 0
8,000,000 09/30/14 S SELL 10 1.0000 0 8,000,000 8,000,000 0
1,000,000 09/30/14 B BUY 16 1.0000 0 1,000,000 1,000,000 0
4,000,000 09/30/14 B BUY 19 1.0000 0 4,000,000 4,000,000 0
3,000,000 09/30/14 S SELL 20 1.0000 0 3,000,000 3,000,000 0
9,000,000 09/30/14 S SELL 20 1.0000 0 9,000,000 9,000,000 0
8,000,000 09/30/14 B BUY 508 1.0000 0 8,000,000 8,000,000 0
1,300,000 09/30/14 S SELL 524 1.0000 0 1,300,000 1,300,000 0
4,130,000 09/30/14 S SELL 527 1.0000 0 4,130,000 4,130,000 0
750,000 09/30/14 S SELL 533 1.0000 0 750,000 750,000 0

5,000,000 10/01/14 S SELL 13 1.0000 0 5,000,000 5,000,000 0
2,000,000 10/01/14 B BUY 513 1.0000 0 2,000,000 2,000,000 0
2,000,000 10/01/14 S SELL 609 1.0000 0 2,000,000 2,000,000 0
3,000,000 10/17/14 S SELL 551 1.0000 0 3,000,000 3,000,000 0
1,500,000 10/20/14 S SELL 557 1.0000 0 1,500,000 1,500,000 0

12,000,000 10/28/14 B BUY 3 1.0000 0 12,000,000 12,000,000 0
5,000,000 10/30/14 B BUY 17 1.0000 0 5,000,000 5,000,000 0
8,000,000 10/30/14 S SELL 569 1.0000 0 8,000,000 8,000,000 0
4,000,000 10/30/14 S SELL 573 1.0000 0 4,000,000 4,000,000 0
1,200,000 10/30/14 B BUY 576 1.0000 0 1,200,000 1,200,000 0
6,000,000 10/31/14 B BUY 7 1.0000 0 6,000,000 6,000,000 0
1,000,000 10/31/14 B BUY 25 1.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 B BUY 26 1.0000 0 4,000,000 4,000,000 0
1,000,000 10/31/14 S SELL 27 1.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 S SELL 28 1.0000 0 4,000,000 4,000,000 0
1,500,000 10/31/14 S SELL 579 1.0000 0 1,500,000 1,500,000 0
3,000,000 10/31/14 B BUY 583 1.0000 0 3,000,000 3,000,000 0
500,000 10/31/14 B BUY 584 1.0000 0 500,000 500,000 0

1,000,000 10/31/14 S SELL 596 1.0000 0 1,000,000 1,000,000 0
3,500,000 10/31/14 S SELL 601 1.0000 0 3,500,000 3,500,000 0
1,000,000 10/31/14 S SELL 602 1.0000 0 1,000,000 1,000,000 0
5,000,000 10/31/14 S SELL 605 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/03/14 S SELL 20 1.0000 0 5,000,000 5,000,000 0
3,000,000 11/03/14 S SELL 624 1.0000 0 3,000,000 3,000,000 0
5,000,000 11/07/14 B BUY 592 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/07/14 S SELL 633 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/26/14 B BUY 25 1.0000 0 5,000,000 5,000,000 0
5,500,000 11/26/14 B BUY 632 1.0000 0 5,500,000 5,500,000 0

12,000,000 11/28/14 S SELL 9 1.0000 0 12,000,000 12,000,000 0
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6,000,000 11/28/14 S SELL 10 1.0000 0 6,000,000 6,000,000 0
1,000,000 11/28/14 S SELL 31 1.0000 0 1,000,000 1,000,000 0
4,000,000 11/28/14 B BUY 34 1.0000 0 4,000,000 4,000,000 0
1,000,000 11/28/14 B BUY 35 1.0000 0 1,000,000 1,000,000 0
4,000,000 11/28/14 S SELL 39 1.0000 0 4,000,000 4,000,000 0
1,200,000 11/28/14 S SELL 637 1.0000 0 1,200,000 1,200,000 0
500,000 11/28/14 S SELL 638 1.0000 0 500,000 500,000 0

5,000,000 12/01/14 S SELL 28 1.0000 0 5,000,000 5,000,000 0
8,760,000 12/19/14 B BUY 653 1.0000 0 8,760,000 8,760,000 0
1,800,000 12/30/14 B BUY 663 1.0000 0 1,800,000 1,800,000 0
4,200,000 12/30/14 B BUY 664 1.0000 0 4,200,000 4,200,000 0
1,610,000 12/30/14 B BUY 665 1.0000 0 1,610,000 1,610,000 0
1,500,000 12/30/14 B BUY 666 1.0000 0 1,500,000 1,500,000 0
1,000,000 12/31/14 S SELL 37 1.0000 0 1,000,000 1,000,000 0
4,000,000 12/31/14 S SELL 40 1.0000 0 4,000,000 4,000,000 0
1,200,000 12/31/14 B BUY 667 1.0000 0 1,200,000 1,200,000 0
1,500,000 12/31/14 B BUY 668 1.0000 0 1,500,000 1,500,000 0
4,000,000 12/31/14 B BUY 672 1.0000 0 4,000,000 4,000,000 0
5,500,000 12/31/14 S SELL 675 1.0000 0 5,500,000 5,500,000 0
8,760,000 01/16/15 S SELL 678 1.0000 0 8,760,000 8,760,000 0
1,720,000 01/22/15 B BUY 726 1.0000 0 1,720,000 1,720,000 0
5,000,000 01/29/15 B BUY 30 1.0000 0 5,000,000 5,000,000 0
1,000,000 01/30/15 B BUY 43 1.0000 0 1,000,000 1,000,000 0
4,000,000 01/30/15 B BUY 46 1.0000 0 4,000,000 4,000,000 0
900,000 01/30/15 B BUY 691 1.0000 0 900,000 900,000 0
600,000 01/30/15 B BUY 692 1.0000 0 600,000 600,000 0

1,500,000 01/30/15 B BUY 693 1.0000 0 1,500,000 1,500,000 0
600,000 01/30/15 B BUY 694 1.0000 0 600,000 600,000 0

7,500,000 01/30/15 B BUY 695 1.0000 0 7,500,000 7,500,000 0
3,000,000 01/30/15 B BUY 696 1.0000 0 3,000,000 3,000,000 0
4,910,000 01/30/15 B BUY 697 1.0000 0 4,910,000 4,910,000 0
1,800,000 01/30/15 S SELL 706 1.0000 0 1,800,000 1,800,000 0
4,200,000 01/30/15 S SELL 708 1.0000 0 4,200,000 4,200,000 0
4,000,000 01/30/15 S SELL 715 1.0000 0 4,000,000 4,000,000 0
1,500,000 01/30/15 S SELL 716 1.0000 0 1,500,000 1,500,000 0
1,500,000 01/30/15 S SELL 717 1.0000 0 1,500,000 1,500,000 0
1,200,000 01/30/15 S SELL 718 1.0000 0 1,200,000 1,200,000 0
1,610,000 01/30/15 S SELL 719 1.0000 0 1,610,000 1,610,000 0
1,720,000 01/30/15 S SELL 742 1.0000 0 1,720,000 1,720,000 0
7,003,000 02/02/15 B BUY 710 1.0000 0 7,003,000 7,003,000 0

27,000 02/02/15 B BUY 711 1.0000 0 27,000 27,000 0
900,000 02/02/15 S SELL 764 1.0000 0 900,000 900,000 0

5,000,000 02/24/15 S SELL 32 1.0000 0 5,000,000 5,000,000 0
1,000,000 02/25/15 S SELL 45 1.0000 0 1,000,000 1,000,000 0
4,000,000 02/25/15 S SELL 48 1.0000 0 4,000,000 4,000,000 0
5,000,000 02/26/15 B BUY 37 1.0000 0 5,000,000 5,000,000 0
7,500,000 02/26/15 S SELL 769 1.0000 0 7,500,000 7,500,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
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4,910,000 02/26/15 S SELL 770 1.0000 0 4,910,000 4,910,000 0
3,000,000 02/26/15 S SELL 771 1.0000 0 3,000,000 3,000,000 0
7,003,000 02/26/15 S SELL 772 1.0000 0 7,003,000 7,003,000 0

27,000 02/26/15 S SELL 774 1.0000 0 27,000 27,000 0
1,400,000 02/26/15 B BUY 779 1.0000 0 1,400,000 1,400,000 0
500,000 02/26/15 B BUY 780 1.0000 0 500,000 500,000 0

1,000,000 02/27/15 B BUY 51 1.0000 0 1,000,000 1,000,000 0
4,000,000 02/27/15 B BUY 54 1.0000 0 4,000,000 4,000,000 0
600,000 02/27/15 S SELL 810 1.0000 0 600,000 600,000 0
600,000 02/27/15 S SELL 813 1.0000 0 600,000 600,000 0

1,500,000 02/27/15 S SELL 815 1.0000 0 1,500,000 1,500,000 0
1,000,000 03/23/15 S SELL 54 1.0000 0 1,000,000 1,000,000 0
4,000,000 03/23/15 S SELL 56 1.0000 0 4,000,000 4,000,000 0
5,400,000 03/30/15 B BUY 43 1.0000 0 5,400,000 5,400,000 0
1,000,000 03/30/15 B BUY 853 1.0000 0 1,000,000 1,000,000 0
5,000,000 03/30/15 B BUY 854 1.0000 0 5,000,000 5,000,000 0
300,000 03/30/15 B BUY 855 1.0000 0 300,000 300,000 0
500,000 03/30/15 B BUY 856 1.0000 0 500,000 500,000 0

5,000,000 03/31/15 S SELL 44 1.0000 0 5,000,000 5,000,000 0
1,000,000 03/31/15 B BUY 862 1.0000 0 1,000,000 1,000,000 0
2,000,000 03/31/15 B BUY 863 1.0000 0 2,000,000 2,000,000 0
500,000 03/31/15 B BUY 864 1.0000 0 500,000 500,000 0

3,400,000 03/31/15 B BUY 865 1.0000 0 3,400,000 3,400,000 0
6,400,000 03/31/15 B BUY 870 1.0000 0 6,400,000 6,400,000 0
500,000 03/31/15 S SELL 871 1.0000 0 500,000 500,000 0

1,400,000 03/31/15 S SELL 872 1.0000 0 1,400,000 1,400,000 0
5,700,000 04/01/15 B BUY 875 1.0000 0 5,700,000 5,700,000 0
5,700,000 04/01/15 S SELL 895 1.0000 0 5,700,000 5,700,000 0
6,400,000 04/17/15 S SELL 892 1.0000 0 6,400,000 6,400,000 0
5,000,000 04/20/15 S SELL 893 1.0000 0 5,000,000 5,000,000 0
2,000,000 04/24/15 S SELL 897 1.0000 0 2,000,000 2,000,000 0
500,000 04/27/15 S SELL 942 1.0000 0 500,000 500,000 0

5,400,000 04/28/15 S SELL 47 1.0000 0 5,400,000 5,400,000 0
3,400,000 04/29/15 B BUY 907 1.0000 0 3,400,000 3,400,000 0
2,000,000 04/29/15 B BUY 908 1.0000 0 2,000,000 2,000,000 0
4,140,000 04/29/15 B BUY 909 1.0000 0 4,140,000 4,140,000 0
3,400,000 04/29/15 S SELL 943 1.0000 0 3,400,000 3,400,000 0
1,000,000 04/30/15 S SELL 913 1.0000 0 1,000,000 1,000,000 0
2,400,000 04/30/15 B BUY 922 1.0000 0 2,400,000 2,400,000 0
2,480,000 04/30/15 B BUY 923 1.0000 0 2,480,000 2,480,000 0
2,500,000 04/30/15 B BUY 924 1.0000 0 2,500,000 2,500,000 0
1,300,000 04/30/15 B BUY 925 1.0000 0 1,300,000 1,300,000 0
3,700,000 04/30/15 B BUY 926 1.0000 0 3,700,000 3,700,000 0
2,500,000 04/30/15 B BUY 930 1.0000 0 2,500,000 2,500,000 0
500,000 04/30/15 S SELL 932 1.0000 0 500,000 500,000 0
300,000 04/30/15 S SELL 934 1.0000 0 300,000 300,000 0

1,000,000 04/30/15 S SELL 946 1.0000 0 1,000,000 1,000,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,420,000 05/14/15 B BUY 963 1.0000 0 1,420,000 1,420,000 0
1,420,000 05/14/15 S SELL 964 1.0000 0 1,420,000 1,420,000 0
1,420,000 05/14/15 B BUY 965 1.0000 0 1,420,000 1,420,000 0
6,000,000 05/15/15 B BUY 12 1.0000 0 6,000,000 6,000,000 0
6,000,000 05/15/15 S SELL 13 1.0000 0 6,000,000 6,000,000 0
4,140,000 05/29/15 S SELL 974 1.0000 0 4,140,000 4,140,000 0
2,000,000 05/29/15 S SELL 978 1.0000 0 2,000,000 2,000,000 0
3,700,000 05/29/15 S SELL 980 1.0000 0 3,700,000 3,700,000 0
2,500,000 05/29/15 S SELL 981 1.0000 0 2,500,000 2,500,000 0
3,400,000 05/29/15 S SELL 983 1.0000 0 3,400,000 3,400,000 0
2,400,000 05/29/15 S SELL 984 1.0000 0 2,400,000 2,400,000 0
1,300,000 05/29/15 S SELL 986 1.0000 0 1,300,000 1,300,000 0
2,500,000 05/29/15 S SELL 991 1.0000 0 2,500,000 2,500,000 0
2,480,000 05/29/15 S SELL 993 1.0000 0 2,480,000 2,480,000 0
1,420,000 06/01/15 S SELL 1018 1.0000 0 1,420,000 1,420,000 0
2,000,000 06/29/15 B BUY 1025 1.0000 0 2,000,000 2,000,000 0

----------------- ------------ ------------------ ------------------ ----------------
309,730,000 98 TOTAL BUYS 0 309,730,000 309,730,000 0
350,120,000 104 TOTAL SELLS 0 350,120,000 350,120,000 0

----------------- ------------ ------------------ ------------------ ----------------
659,850,000 SECURITY TOTAL 0 659,850,000 659,850,000 0

EUR COLL ECU COLLATERAL ACCOUNT
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,090 07/01/14 B BUY 1205 EUR 1.0000 0 1,491 1,491 0
10,050 07/01/14 O COVER 2256 EUR 1.0000 0 13,694 13,748 (54)

BROKER 0800102 MEMO
503 07/01/14 O SHORT 2267 EUR 1.0000 0 687 687 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
14,525 07/01/14 B BUY 2521 EUR 1.0000 0 19,869 19,869 0
23,760 07/01/14 B BUY 2523 EUR 1.0000 0 32,502 32,502 0

BROKER 0800102 MEMO
195 07/01/14 S SELL 2557 EUR 1.0000 0 266 266 1

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
38,640 07/01/14 B BUY 71578 EUR 1.0000 0 52,858 52,858 0
46,870 07/02/14 S SELL 1233 EUR 1.0000 0 64,216 63,999 (217)
44,890 07/02/14 O SHORT 2273 EUR 1.0000 0 61,295 61,295 0
7,350 07/02/14 B BUY 2570 EUR 1.0000 0 10,036 10,036 0
5,400 07/02/14 B BUY 2572 EUR 1.0000 0 7,373 7,373 0
3,680 07/02/14 S SELL 71598 EUR 1.0000 0 5,039 5,025 (14)

11,990 07/03/14 B BUY 1252 EUR 1.0000 0 16,318 16,318 0
28,810 07/03/14 O COVER 2287 EUR 1.0000 0 39,266 39,210 55
39,900 07/03/14 B BUY 2604 EUR 1.0000 0 54,304 54,304 0
39,420 07/03/14 B BUY 2606 EUR 1.0000 0 53,651 53,651 0
68,080 07/03/14 B BUY 71650 EUR 1.0000 0 92,657 92,657 0
33,790 07/04/14 B BUY 1258 EUR 1.0000 0 45,917 45,917 0
29,480 07/04/14 O COVER 2291 EUR 1.0000 0 40,179 40,060 118
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

7,175 07/04/14 S SELL 2616 EUR 1.0000 0 9,781 9,750 (31)
8,100 07/04/14 S SELL 2618 EUR 1.0000 0 11,042 11,007 (35)

34,960 07/04/14 S SELL 71652 EUR 1.0000 0 47,834 47,507 (327)
7,630 07/07/14 B BUY 1275 EUR 1.0000 0 10,374 10,374 0
3,350 07/07/14 O COVER 2303 EUR 1.0000 0 4,566 4,555 11

33,950 07/07/14 S SELL 2649 EUR 1.0000 0 46,283 46,158 (124)
51,300 07/07/14 S SELL 2651 EUR 1.0000 0 69,935 69,747 (188)
69,920 07/07/14 S SELL 71679 EUR 1.0000 0 95,667 95,063 (604)

BROKER 0800102 MEMO
1 07/08/14 B BUY 456 EUR 1.0000 0 1 1 0
0 07/08/14 S RGAIN 467 EUR .0000 0 0 1 1

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1 07/08/14 S SELL 533 EUR 1.0000 0 1 1 0

72,193 07/08/14 O SHORT 535 EUR 1.0000 0 98,284 98,284 0
50,140 07/08/14 B BUY 1290 EUR 1.0000 0 68,261 68,261 0
14,070 07/08/14 O SHORT 2314 EUR 1.0000 0 19,155 19,155 0
47,425 07/08/14 S SELL 2675 EUR 1.0000 0 64,653 64,564 (88)
45,360 07/08/14 S SELL 2677 EUR 1.0000 0 61,838 61,753 (84)
84,640 07/08/14 S SELL 71713 EUR 1.0000 0 115,808 115,229 (579)
31,730 07/09/14 O COVER 552 EUR 1.0000 0 43,197 43,281 (84)
8,720 07/09/14 S SELL 1305 EUR 1.0000 0 11,942 11,895 (48)

26,800 07/09/14 O SHORT 2325 EUR 1.0000 0 36,557 36,557 0
7,020 07/09/14 B BUY 2702 EUR 1.0000 0 9,576 9,576 0

11,725 07/09/14 B BUY 2704 EUR 1.0000 0 15,993 15,993 0
34,960 07/09/14 B BUY 71746 EUR 1.0000 0 47,687 47,687 0
93,694 07/10/14 O SHORT 564 EUR 1.0000 0 127,433 127,433 0

BROKER 0800102 MEMO
64,140 07/10/14 S SELL 1359 EUR 1.0000 0 87,842 87,237 (605)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
39,530 07/10/14 O SHORT 2336 EUR 1.0000 0 53,765 53,765 0
52,150 07/10/14 S SELL 2731 EUR 1.0000 0 71,103 70,929 (174)
99,360 07/10/14 S SELL 71778 EUR 1.0000 0 135,916 135,140 (777)
1,740 07/11/14 O COVER 574 EUR 1.0000 0 2,367 2,366 1
1,620 07/11/14 B BUY 1407 EUR 1.0000 0 2,203 2,203 0
5,450 07/11/14 B BUY 1409 EUR 1.0000 0 7,411 7,411 0

30,820 07/11/14 O COVER 2347 EUR 1.0000 0 41,998 41,912 85
5,950 07/11/14 S SELL 2738 EUR 1.0000 0 8,112 8,091 (21)
1,840 07/11/14 B BUY 71803 EUR 1.0000 0 2,502 2,502 0

60,900 07/14/14 O COVER 591 EUR 1.0000 0 82,854 82,988 (134)
8,720 07/14/14 S SELL 1450 EUR 1.0000 0 11,942 11,883 (59)
1,192 07/14/14 S SELL 1452 EUR 1.0000 0 1,633 1,625 (8)

BROKER 0800102 MEMO
32,828 07/14/14 B BUY 1473 EUR 1.0000 0 44,734 44,734 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
8,710 07/14/14 O COVER 2358 EUR 1.0000 0 11,869 11,869 0

49,175 07/14/14 B BUY 2745 EUR 1.0000 0 67,011 67,011 0
64,400 07/14/14 B BUY 71834 EUR 1.0000 0 87,758 87,758 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

46,980 07/15/14 O SHORT 603 EUR 1.0000 0 63,750 63,750 0
27,000 07/15/14 S SELL 1495 EUR 1.0000 0 36,973 36,638 (335)
14,740 07/15/14 O COVER 2369 EUR 1.0000 0 20,086 20,001 84
15,750 07/15/14 S SELL 2752 EUR 1.0000 0 21,467 21,372 (95)
49,680 07/15/14 S SELL 71852 EUR 1.0000 0 67,917 67,413 (503)
35,970 07/16/14 B BUY 1533 EUR 1.0000 0 48,687 48,687 0
51,300 07/16/14 B BUY 1535 EUR 1.0000 0 69,437 69,437 0
23,450 07/16/14 O COVER 2380 EUR 1.0000 0 31,955 31,741 214
73,080 07/16/14 B BUY 2773 EUR 1.0000 0 98,917 98,917 0
39,550 07/16/14 B BUY 2775 EUR 1.0000 0 53,533 53,533 0
77,280 07/16/14 B BUY 71870 EUR 1.0000 0 104,602 104,602 0
41,420 07/17/14 B BUY 1574 EUR 1.0000 0 55,992 55,992 0
41,040 07/17/14 S SELL 1576 EUR 1.0000 0 56,153 55,478 (675)
15,410 07/17/14 O COVER 2387 EUR 1.0000 0 20,999 20,831 168
80,040 07/17/14 S SELL 2800 EUR 1.0000 0 108,615 108,198 (416)
37,450 07/17/14 S SELL 2802 EUR 1.0000 0 50,820 50,625 (195)
84,640 07/17/14 S SELL 71883 EUR 1.0000 0 115,511 114,416 (1,095)

BROKER 0800102 MEMO
118,497 07/18/14 O COVER 629 EUR 1.0000 0 161,048 160,084 964

1 07/18/14 B BUY 631 EUR 1.0000 0 1 1 0
1 07/18/14 S SELL 645 EUR 1.0000 0 1 1 0
0 07/18/14 S RLOSS 655 EUR .0000 0 0 (1) (1)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,020 07/18/14 S SELL 1613 EUR 1.0000 0 9,605 9,484 (121)
9,810 07/18/14 B BUY 1615 EUR 1.0000 0 13,253 13,253 0
9,380 07/18/14 O SHORT 2398 EUR 1.0000 0 12,672 12,672 0

12,180 07/18/14 B BUY 2827 EUR 1.0000 0 16,455 16,455 0
15,225 07/18/14 S SELL 2829 EUR 1.0000 0 20,645 20,568 (77)
12,880 07/18/14 B BUY 71896 EUR 1.0000 0 17,400 17,400 0
6,480 07/21/14 S SELL 1653 EUR 1.0000 0 8,866 8,761 (104)

19,620 07/21/14 B BUY 1655 EUR 1.0000 0 26,527 26,527 0
20,100 07/21/14 O COVER 2411 EUR 1.0000 0 27,383 27,176 207
36,540 07/21/14 S SELL 2853 EUR 1.0000 0 49,548 49,404 (144)
20,581 07/21/14 S SELL 2855 EUR 1.0000 0 27,908 27,827 (81)
8,644 07/21/14 O SHORT 2857 EUR 1.0000 0 11,687 11,687 0

29,225 07/21/14 O SHORT 2866 EUR 1.0000 0 39,514 39,514 0
BROKER 0800102 MEMO

29,225 07/21/14 O COVER 2870 EUR 1.0000 0 39,514 39,514 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

38,640 07/21/14 S SELL 71906 EUR 1.0000 0 52,715 52,243 (472)
46,980 07/22/14 B BUY 1685 EUR 1.0000 0 63,270 63,270 0
26,160 07/22/14 S SELL 1687 EUR 1.0000 0 35,773 35,231 (542)
4,690 07/22/14 O SHORT 2422 EUR 1.0000 0 6,316 6,316 0
8,644 07/22/14 O COVER 2883 EUR 1.0000 0 11,687 11,641 46

78,356 07/22/14 B BUY 2885 EUR 1.0000 0 105,526 105,526 0
38,500 07/22/14 B BUY 2887 EUR 1.0000 0 51,850 51,850 0
92,000 07/22/14 B BUY 71914 EUR 1.0000 0 123,901 123,901 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

5,400 07/23/14 B BUY 1733 EUR 1.0000 0 7,270 7,270 0
43,600 07/23/14 B BUY 1735 EUR 1.0000 0 58,701 58,701 0
26,800 07/23/14 O COVER 2435 EUR 1.0000 0 36,505 36,082 422
9,275 07/23/14 B BUY 2919 EUR 1.0000 0 12,487 12,487 0
3,480 07/23/14 B BUY 2921 EUR 1.0000 0 4,685 4,685 0
3,680 07/23/14 B BUY 71922 EUR 1.0000 0 4,955 4,955 0

40,330 07/24/14 S SELL 1768 EUR 1.0000 0 55,128 54,320 (808)
17,280 07/24/14 B BUY 1770 EUR 1.0000 0 23,274 23,274 0

670 07/24/14 O COVER 2446 EUR 1.0000 0 913 902 10
12,250 07/24/14 B BUY 2952 EUR 1.0000 0 16,500 16,500 0
96,660 07/24/14 B BUY 2954 EUR 1.0000 0 130,191 130,191 0
58,320 07/25/14 S SELL 1808 EUR 1.0000 0 79,708 78,341 (1,367)
29,430 07/25/14 B BUY 1810 EUR 1.0000 0 39,533 39,533 0
10,050 07/25/14 O COVER 2455 EUR 1.0000 0 13,689 13,500 189

168,260 07/25/14 S SELL 2984 EUR 1.0000 0 226,612 226,024 (588)
55,125 07/25/14 S SELL 2986 EUR 1.0000 0 74,242 74,049 (193)
11,990 07/28/14 B BUY 1850 EUR 1.0000 0 16,114 16,114 0

540 07/28/14 B BUY 1852 EUR 1.0000 0 726 726 0
32,160 07/28/14 O COVER 2466 EUR 1.0000 0 43,806 43,221 584
7,160 07/28/14 S SELL 3021 EUR 1.0000 0 9,643 9,623 (20)
7,976 07/28/14 S SELL 3023 EUR 1.0000 0 10,742 10,719 (23)
7,074 07/28/14 O SHORT 3025 EUR 1.0000 0 9,507 9,507 0

BROKER 0800102 MEMO
7,074 07/28/14 O COVER 3053 EUR 1.0000 0 9,507 9,507 0

424,735 07/28/14 B BUY 3055 EUR 1.0000 0 570,822 570,822 0
8 07/28/14 B BUY 71969 EUR 1.0000 0 11 11 0

BROKER
0 07/28/14 S RGAIN 71971 EUR .0000 0 0 11 11

BROKER 0800102 MEMO
431,808 07/28/14 S SELL 71973 EUR 1.0000 0 587,423 580,329 (7,094)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
29,160 07/29/14 B BUY 1894 EUR 1.0000 0 39,106 39,106 0
42,510 07/29/14 B BUY 1896 EUR 1.0000 0 57,010 57,010 0
17,420 07/29/14 O COVER 2477 EUR 1.0000 0 23,728 23,362 366
64,440 07/29/14 B BUY 3086 EUR 1.0000 0 86,420 86,420 0
21,175 07/29/14 B BUY 3088 EUR 1.0000 0 28,398 28,398 0
45,780 07/30/14 S SELL 1936 EUR 1.0000 0 62,504 61,247 (1,257)
7,020 07/30/14 B BUY 1938 EUR 1.0000 0 9,392 9,392 0

14,740 07/30/14 O SHORT 2490 EUR 1.0000 0 19,720 19,720 0
60,860 07/30/14 S SELL 3119 EUR 1.0000 0 81,764 81,422 (342)
20,300 07/30/14 S SELL 3121 EUR 1.0000 0 27,272 27,158 (114)
11,990 07/31/14 S SELL 1979 EUR 1.0000 0 16,369 16,043 (326)
40,500 07/31/14 S SELL 1981 EUR 1.0000 0 55,291 54,189 (1,102)
12,060 07/31/14 O SHORT 2501 EUR 1.0000 0 16,136 16,136 0

BROKER 0800102 MEMO
0 07/31/14 O SHORT 2509 EUR 1.0000 0 0 0 0

BROKER
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

0 07/31/14 S RLOSS 2511 EUR .0000 0 0 0 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

63,000 07/31/14 S SELL 3153 EUR 1.0000 0 84,639 84,294 (345)
189,740 07/31/14 S SELL 3155 EUR 1.0000 0 254,910 253,872 (1,038)
33,790 08/01/14 B BUY 2023 EUR 1.0000 0 45,377 45,377 0
59,940 08/01/14 S SELL 2025 EUR 1.0000 0 81,806 80,493 (1,313)
39,530 08/01/14 O SHORT 2516 EUR 1.0000 0 53,085 53,085 0

BROKER 0800102 MEMO
433 08/01/14 O SHORT 2531 EUR 1.0000 0 581 581 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
72,100 08/01/14 S SELL 3189 EUR 1.0000 0 96,864 96,823 (41)

104,350 08/01/14 S SELL 3191 EUR 1.0000 0 140,191 140,131 (60)
56,750 08/01/14 O SHORT 3193 EUR 1.0000 0 76,210 76,210 0

BROKER 0800102 MEMO
324 08/01/14 O SHORT 3230 EUR 1.0000 0 436 436 0
17 08/01/14 O SHORT 72061 EUR 1.0000 0 23 23 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
31,320 08/04/14 S SELL 2093 EUR 1.0000 0 42,746 42,030 (716)
7,630 08/04/14 B BUY 2095 EUR 1.0000 0 10,239 10,239 0

34,170 08/04/14 O COVER 2537 EUR 1.0000 0 46,382 45,854 527
17,325 08/04/14 O SHORT 3247 EUR 1.0000 0 23,249 23,249 0

BROKER 0800102 MEMO
17 08/04/14 O SHORT 3262 EUR 1.0000 0 23 23 0
17 08/04/14 O COVER 72073 EUR 1.0000 0 23 23 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
55,590 08/05/14 S SELL 2131 EUR 1.0000 0 75,864 74,321 (1,543)
29,160 08/05/14 B BUY 2133 EUR 1.0000 0 38,985 38,985 0
38,860 08/05/14 O SHORT 2546 EUR 1.0000 0 51,954 51,954 0
3,580 08/05/14 O SHORT 3287 EUR 1.0000 0 4,786 4,786 0

10,150 08/05/14 O COVER 3289 EUR 1.0000 0 13,626 13,570 55
7,560 08/06/14 S SELL 2177 EUR 1.0000 0 10,314 10,098 (216)

54,500 08/06/14 B BUY 2179 EUR 1.0000 0 72,793 72,793 0
26,130 08/06/14 O SHORT 2558 EUR 1.0000 0 34,901 34,901 0
22,575 08/06/14 O SHORT 3321 EUR 1.0000 0 30,152 30,152 0
85,920 08/06/14 O SHORT 3323 EUR 1.0000 0 114,759 114,759 0
31,320 08/07/14 S SELL 2222 EUR 1.0000 0 42,702 41,817 (885)
42,510 08/07/14 B BUY 2224 EUR 1.0000 0 56,757 56,757 0
28,810 08/07/14 O SHORT 2572 EUR 1.0000 0 38,466 38,466 0

128,880 08/07/14 O SHORT 3359 EUR 1.0000 0 172,074 172,074 0
30,275 08/07/14 O SHORT 3361 EUR 1.0000 0 40,422 40,422 0
33,996 08/08/14 B BUY 2296 EUR 1.0000 0 45,604 45,604 0
82,418 08/08/14 S SELL 2298 EUR 1.0000 0 112,284 110,560 (1,724)

BROKER 0800102 MEMO
12,618 08/08/14 S SELL 2323 EUR 1.0000 0 17,191 16,927 (264)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
12,060 08/08/14 O COVER 2581 EUR 1.0000 0 16,303 16,178 125
9,275 08/08/14 O SHORT 3387 EUR 1.0000 0 12,442 12,442 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

25,060 08/08/14 O SHORT 3389 EUR 1.0000 0 33,617 33,617 0
180,600 08/11/14 S SELL 2346 EUR 1.0000 0 246,044 241,778 (4,266)
86,240 08/11/14 B BUY 2348 EUR 1.0000 0 115,454 115,454 0
28,810 08/11/14 O COVER 2594 EUR 1.0000 0 38,946 38,569 376
60,200 08/11/14 O COVER 3421 EUR 1.0000 0 80,500 80,593 (92)

157,520 08/11/14 O COVER 3423 EUR 1.0000 0 210,638 210,880 (242)
49,000 08/12/14 S SELL 2397 EUR 1.0000 0 66,697 65,452 (1,245)

121,800 08/12/14 B BUY 2399 EUR 1.0000 0 162,694 162,694 0
45,560 08/12/14 O COVER 2603 EUR 1.0000 0 61,588 60,857 732
89,500 08/12/14 O SHORT 3453 EUR 1.0000 0 119,550 119,550 0
40,600 08/12/14 O SHORT 3455 EUR 1.0000 0 54,231 54,231 0
66,640 08/13/14 B BUY 2490 EUR 1.0000 0 89,168 89,168 0

146,475 08/13/14 S SELL 2492 EUR 1.0000 0 199,006 195,991 (3,015)
3,350 08/13/14 O COVER 2615 EUR 1.0000 0 4,529 4,482 46

48,825 08/13/14 O COVER 3486 EUR 1.0000 0 65,257 65,330 (74)
121,720 08/13/14 O COVER 3488 EUR 1.0000 0 162,684 162,867 (184)
19,425 08/14/14 S SELL 2534 EUR 1.0000 0 26,391 25,992 (400)
1,960 08/14/14 B BUY 2536 EUR 1.0000 0 2,623 2,623 0

47,570 08/14/14 O COVER 2626 EUR 1.0000 0 64,306 63,651 655
6,475 08/14/14 O COVER 3519 EUR 1.0000 0 8,654 8,664 (10)
3,580 08/14/14 O COVER 3521 EUR 1.0000 0 4,785 4,790 (5)

68,600 08/15/14 S SELL 2578 EUR 1.0000 0 93,200 91,807 (1,393)
162,225 08/15/14 B BUY 2580 EUR 1.0000 0 217,106 217,106 0
37,520 08/15/14 O COVER 2637 EUR 1.0000 0 50,720 50,213 507

125,300 08/15/14 O SHORT 3552 EUR 1.0000 0 167,689 167,689 0
54,075 08/15/14 O SHORT 3554 EUR 1.0000 0 72,369 72,369 0
99,960 08/18/14 B BUY 2623 EUR 1.0000 0 133,582 133,582 0

191,100 08/18/14 S SELL 2625 EUR 1.0000 0 259,063 255,376 (3,686)
25,460 08/18/14 O SHORT 2649 EUR 1.0000 0 34,023 34,023 0
63,700 08/18/14 O COVER 3585 EUR 1.0000 0 85,209 85,125 84

182,580 08/18/14 O COVER 3587 EUR 1.0000 0 244,231 243,991 240
28,140 08/19/14 O COVER 2660 EUR 1.0000 0 37,987 37,480 507
33,320 08/19/14 B BUY 2670 EUR 1.0000 0 44,379 44,379 0
86,100 08/19/14 S SELL 2672 EUR 1.0000 0 116,681 114,677 (2,004)
28,700 08/19/14 O COVER 3620 EUR 1.0000 0 38,391 38,226 165
6,007 08/19/14 O COVER 3622 EUR 1.0000 0 8,035 8,000 35

54,853 08/19/14 B BUY 3624 EUR 1.0000 0 73,059 73,059 0
1,340 08/20/14 O SHORT 2671 EUR 1.0000 0 1,781 1,781 0

24,675 08/20/14 B BUY 2714 EUR 1.0000 0 32,787 32,787 0
21,560 08/20/14 S SELL 2716 EUR 1.0000 0 29,209 28,648 (561)
39,380 08/20/14 S SELL 3655 EUR 1.0000 0 52,450 52,326 (124)
8,225 08/20/14 S SELL 3657 EUR 1.0000 0 10,955 10,929 (26)

12,060 08/21/14 O COVER 2684 EUR 1.0000 0 16,278 16,022 257
80,360 08/21/14 B BUY 2761 EUR 1.0000 0 106,758 106,758 0
83,475 08/21/14 S SELL 2763 EUR 1.0000 0 112,986 110,897 (2,090)

146,780 08/21/14 B BUY 3688 EUR 1.0000 0 194,997 194,997 0
27,825 08/21/14 B BUY 3690 EUR 1.0000 0 36,966 36,966 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

3,350 08/22/14 O SHORT 2693 EUR 1.0000 0 4,433 4,433 0
45,080 08/22/14 S SELL 2805 EUR 1.0000 0 61,017 59,648 (1,370)
48,825 08/22/14 B BUY 2807 EUR 1.0000 0 64,603 64,603 0
16,275 08/22/14 S SELL 3720 EUR 1.0000 0 21,624 21,534 (89)
82,340 08/22/14 S SELL 3722 EUR 1.0000 0 109,400 108,948 (452)
79,730 08/25/14 O COVER 2701 EUR 1.0000 0 107,577 105,232 2,345

123,480 08/25/14 B BUY 2844 EUR 1.0000 0 162,975 162,975 0
158,550 08/25/14 S SELL 2846 EUR 1.0000 0 214,090 209,262 (4,827)
52,850 08/25/14 B BUY 3747 EUR 1.0000 0 69,754 69,754 0

225,540 08/25/14 B BUY 3749 EUR 1.0000 0 297,679 297,679 0
19,430 08/26/14 O COVER 2714 EUR 1.0000 0 26,216 25,654 562
68,600 08/26/14 B BUY 2901 EUR 1.0000 0 90,576 90,576 0
97,650 08/26/14 S SELL 2903 EUR 1.0000 0 131,735 128,932 (2,803)

125,300 08/26/14 B BUY 3776 EUR 1.0000 0 165,440 165,440 0
32,550 08/26/14 B BUY 3778 EUR 1.0000 0 42,977 42,977 0
35,510 08/27/14 O COVER 2727 EUR 1.0000 0 47,912 46,884 1,029
7,840 08/27/14 S SELL 2939 EUR 1.0000 0 10,577 10,351 (225)

22,575 08/27/14 B BUY 2941 EUR 1.0000 0 29,806 29,806 0
14,320 08/27/14 S SELL 3807 EUR 1.0000 0 18,923 18,907 (16)
7,525 08/27/14 S SELL 3809 EUR 1.0000 0 9,944 9,935 (8)

46,230 08/28/14 O SHORT 2739 EUR 1.0000 0 60,910 60,910 0
122,850 08/28/14 B BUY 2986 EUR 1.0000 0 161,861 161,861 0
62,720 08/28/14 S SELL 2988 EUR 1.0000 0 84,445 82,637 (1,808)

114,560 08/28/14 S SELL 3852 EUR 1.0000 0 151,381 150,939 (442)
17,270 08/28/14 S SELL 3854 EUR 1.0000 0 22,820 22,754 (67)
10,720 08/29/14 O COVER 2748 EUR 1.0000 0 14,281 14,120 161
5,880 08/29/14 B BUY 3030 EUR 1.0000 0 7,745 7,745 0

13,125 08/29/14 B BUY 3032 EUR 1.0000 0 17,288 17,288 0
10,740 08/29/14 B BUY 3873 EUR 1.0000 0 14,147 14,147 0
11,390 09/01/14 O COVER 2759 EUR 1.0000 0 15,173 14,963 210
15,680 09/01/14 B BUY 3065 EUR 1.0000 0 20,599 20,599 0
31,500 09/01/14 S SELL 3067 EUR 1.0000 0 42,391 41,382 (1,009)
28,640 09/01/14 B BUY 3884 EUR 1.0000 0 37,624 37,624 0
21,440 09/02/14 O SHORT 2771 EUR 1.0000 0 28,135 28,135 0

BROKER 0800102 MEMO
343 09/02/14 O SHORT 2782 EUR 1.0000 0 450 450 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
36,750 09/02/14 S SELL 3104 EUR 1.0000 0 49,456 48,225 (1,231)
9,800 09/02/14 B BUY 3106 EUR 1.0000 0 12,860 12,860 0

17,900 09/02/14 B BUY 3899 EUR 1.0000 0 23,489 23,489 0
BROKER 0800102 MEMO

675 09/02/14 S SELL 3915 EUR 1.0000 0 891 886 (6)
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

10,720 09/03/14 O SHORT 2790 EUR 1.0000 0 14,083 14,083 0
76,440 09/03/14 B BUY 3173 EUR 1.0000 0 100,423 100,423 0

118,125 09/03/14 S SELL 3175 EUR 1.0000 0 158,771 155,187 (3,584)
139,620 09/03/14 B BUY 3934 EUR 1.0000 0 183,426 183,426 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

79,828 09/04/14 O COVER 2808 EUR 1.0000 0 105,821 103,509 2,312
2,914 09/04/14 O SHORT 2810 EUR 1.0000 0 3,778 3,778 0

117,600 09/04/14 B BUY 3223 EUR 1.0000 0 152,486 152,486 0
114,450 09/04/14 S SELL 3225 EUR 1.0000 0 153,452 148,402 (5,050)
214,800 09/04/14 B BUY 3952 EUR 1.0000 0 278,520 278,520 0
19,264 09/05/14 O COVER 2819 EUR 1.0000 0 25,452 24,963 489
46,396 09/05/14 B BUY 2821 EUR 1.0000 0 60,122 60,122 0
24,675 09/05/14 S SELL 3266 EUR 1.0000 0 33,084 31,975 (1,109)
26,130 09/08/14 S SELL 2832 EUR 1.0000 0 33,861 33,834 (26)

BROKER 0800102 MEMO
0 09/08/14 B BUY 2837 EUR 1.0000 0 0 0 0
0 09/08/14 S RGAIN 2839 EUR .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
19,600 09/08/14 S SELL 3317 EUR 1.0000 0 26,279 25,379 (900)
1,575 09/08/14 S SELL 3319 EUR 1.0000 0 2,112 2,039 (72)

35,800 09/08/14 S SELL 3984 EUR 1.0000 0 46,992 46,356 (637)
20,266 09/09/14 S SELL 2843 EUR 1.0000 0 26,262 26,172 (89)
31,994 09/09/14 O SHORT 2845 EUR 1.0000 0 41,319 41,319 0
42,525 09/09/14 B BUY 3365 EUR 1.0000 0 54,919 54,919 0
54,880 09/09/14 S SELL 3367 EUR 1.0000 0 73,508 70,875 (2,634)

BROKER 0800102 MEMO
11,760 09/09/14 B BUY 3392 EUR 1.0000 0 15,187 15,187 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
78,760 09/09/14 S SELL 4015 EUR 1.0000 0 103,383 101,715 (1,668)
24,790 09/10/14 O SHORT 2854 EUR 1.0000 0 32,020 32,020 0
6,300 09/10/14 B BUY 3416 EUR 1.0000 0 8,137 8,137 0

21,440 09/11/14 O SHORT 2868 EUR 1.0000 0 27,746 27,746 0
23,100 09/11/14 B BUY 3461 EUR 1.0000 0 29,894 29,894 0
21,560 09/11/14 S SELL 3463 EUR 1.0000 0 28,852 27,901 (951)
39,380 09/11/14 S SELL 4044 EUR 1.0000 0 51,692 50,962 (730)
5,360 09/12/14 O SHORT 2877 EUR 1.0000 0 6,935 6,935 0

35,700 09/12/14 B BUY 3507 EUR 1.0000 0 46,189 46,189 0
7,370 09/15/14 O COVER 2889 EUR 1.0000 0 9,525 9,536 (11)

12,600 09/15/14 S SELL 3559 EUR 1.0000 0 16,849 16,303 (546)
3,920 09/15/14 S SELL 3561 EUR 1.0000 0 5,242 5,072 (170)

BROKER 0800102 MEMO
0 09/15/14 B BUY 3587 EUR 1.0000 0 0 0 0
0 09/15/14 S RGAIN 3589 EUR .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,160 09/15/14 S SELL 4073 EUR 1.0000 0 9,398 9,264 (134)

10,050 09/16/14 O SHORT 2900 EUR 1.0000 0 13,007 13,007 0
3,254 09/16/14 S SELL 3640 EUR 1.0000 0 4,351 4,211 (140)
3,742 09/16/14 S SELL 3642 EUR 1.0000 0 5,004 4,843 (161)

BROKER 0800102 MEMO
22,264 09/16/14 B BUY 3668 EUR 1.0000 0 28,815 28,815 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
5,943 09/16/14 S SELL 4105 EUR 1.0000 0 7,801 7,692 (109)
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
29,213 09/16/14 S SELL 4117 EUR 1.0000 0 38,346 37,809 (537)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
30,820 09/17/14 O COVER 2910 EUR 1.0000 0 39,837 39,941 (104)
31,360 09/17/14 B BUY 3692 EUR 1.0000 0 40,641 40,641 0
44,100 09/17/14 S SELL 3694 EUR 1.0000 0 58,908 57,151 (1,757)
57,280 09/17/14 B BUY 4131 EUR 1.0000 0 74,232 74,232 0
8,710 09/18/14 O SHORT 2921 EUR 1.0000 0 11,255 11,255 0

54,880 09/18/14 B BUY 3737 EUR 1.0000 0 70,916 70,916 0
122,325 09/18/14 S SELL 3739 EUR 1.0000 0 163,217 158,068 (5,149)
100,240 09/18/14 B BUY 4147 EUR 1.0000 0 129,530 129,530 0
52,930 09/19/14 O COVER 2934 EUR 1.0000 0 68,413 67,965 448
34,650 09/19/14 S SELL 3790 EUR 1.0000 0 46,233 44,492 (1,741)
25,480 09/19/14 B BUY 3792 EUR 1.0000 0 32,718 32,718 0

BROKER 0800102 MEMO
46,540 09/19/14 B BUY 4171 EUR 1.0000 0 59,760 59,760 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
5,360 09/22/14 O SHORT 2946 EUR 1.0000 0 6,873 6,873 0

39,200 09/22/14 S SELL 3832 EUR 1.0000 0 52,270 50,266 (2,004)
72,450 09/22/14 B BUY 3834 EUR 1.0000 0 92,903 92,903 0
71,600 09/22/14 S SELL 4184 EUR 1.0000 0 93,589 91,813 (1,776)
10,050 09/23/14 O SHORT 2956 EUR 1.0000 0 12,928 12,928 0
98,000 09/23/14 S SELL 3881 EUR 1.0000 0 130,435 126,062 (4,372)

167,475 09/23/14 B BUY 3883 EUR 1.0000 0 215,431 215,431 0
179,000 09/23/14 S SELL 4198 EUR 1.0000 0 233,973 230,257 (3,716)
24,120 09/24/14 O COVER 2967 EUR 1.0000 0 31,070 30,871 199
82,425 09/24/14 S SELL 3920 EUR 1.0000 0 109,314 105,496 (3,819)
78,400 09/24/14 B BUY 3922 EUR 1.0000 0 100,344 100,344 0

143,200 09/24/14 B BUY 4216 EUR 1.0000 0 183,282 183,282 0
2,514 09/25/14 O COVER 2979 EUR 1.0000 0 3,238 3,205 34
8,206 09/25/14 B BUY 2981 EUR 1.0000 0 10,461 10,461 0

169,050 09/25/14 B BUY 3970 EUR 1.0000 0 215,496 215,496 0
86,240 09/25/14 S SELL 3972 EUR 1.0000 0 113,763 109,934 (3,829)

157,520 09/25/14 S SELL 4238 EUR 1.0000 0 204,990 200,799 (4,191)
8,206 09/26/14 S SELL 2991 EUR 1.0000 0 10,461 10,418 (42)

14,574 09/26/14 O SHORT 2993 EUR 1.0000 0 18,503 18,503 0
19,425 09/26/14 B BUY 4017 EUR 1.0000 0 24,662 24,662 0
35,280 09/26/14 B BUY 4019 EUR 1.0000 0 44,791 44,791 0
64,440 09/26/14 B BUY 4254 EUR 1.0000 0 81,813 81,813 0
16,750 09/29/14 O SHORT 3006 EUR 1.0000 0 21,250 21,250 0
64,050 09/29/14 B BUY 4062 EUR 1.0000 0 81,257 81,257 0
58,800 09/29/14 S SELL 4064 EUR 1.0000 0 77,369 74,597 (2,772)

107,400 09/29/14 S SELL 4271 EUR 1.0000 0 139,389 136,253 (3,136)
31,324 09/30/14 O COVER 3017 EUR 1.0000 0 39,753 39,570 183
6,196 09/30/14 B BUY 3019 EUR 1.0000 0 7,827 7,827 0

61,425 09/30/14 S SELL 4116 EUR 1.0000 0 80,823 77,595 (3,228)
88,200 09/30/14 B BUY 4118 EUR 1.0000 0 111,419 111,419 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

161,100 09/30/14 B BUY 4289 EUR 1.0000 0 203,510 203,510 0
43,550 10/01/14 B BUY 3030 EUR 1.0000 0 54,853 54,853 0

BROKER 0800102 MEMO
214 10/01/14 S SELL 3041 EUR 1.0000 0 270 270 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
70,560 10/01/14 S SELL 4154 EUR 1.0000 0 92,655 88,874 (3,781)

102,375 10/01/14 B BUY 4156 EUR 1.0000 0 128,946 128,946 0
BROKER 0800102 MEMO

141 10/01/14 S SELL 4313 EUR 1.0000 0 182 178 (4)
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

128,880 10/01/14 S SELL 4336 EUR 1.0000 0 166,141 162,331 (3,810)
35,510 10/02/14 S SELL 3051 EUR 1.0000 0 44,743 44,933 190

166,600 10/02/14 S SELL 4213 EUR 1.0000 0 218,254 210,807 (7,446)
185,850 10/02/14 B BUY 4215 EUR 1.0000 0 235,165 235,165 0
304,300 10/02/14 S SELL 4353 EUR 1.0000 0 392,277 385,046 (7,231)

8,040 10/03/14 B BUY 3062 EUR 1.0000 0 10,059 10,059 0
56,840 10/03/14 B BUY 4259 EUR 1.0000 0 71,115 71,115 0

103,820 10/03/14 B BUY 4369 EUR 1.0000 0 129,894 129,894 0
9,380 10/06/14 S SELL 3073 EUR 1.0000 0 11,789 11,790 1

15,680 10/06/14 S SELL 4301 EUR 1.0000 0 20,443 19,708 (735)
24,675 10/06/14 B BUY 4303 EUR 1.0000 0 31,014 31,014 0
28,640 10/06/14 S SELL 4386 EUR 1.0000 0 36,554 35,998 (557)
12,060 10/07/14 S SELL 3084 EUR 1.0000 0 15,157 15,231 74

111,825 10/07/14 B BUY 4346 EUR 1.0000 0 141,224 141,224 0
101,920 10/07/14 S SELL 4348 EUR 1.0000 0 132,582 128,715 (3,867)
186,160 10/07/14 S SELL 4403 EUR 1.0000 0 237,602 235,101 (2,500)

6,700 10/08/14 B BUY 3095 EUR 1.0000 0 8,500 8,500 0
47,040 10/08/14 S SELL 4391 EUR 1.0000 0 61,192 59,677 (1,514)
75,600 10/08/14 B BUY 4393 EUR 1.0000 0 95,910 95,910 0
85,920 10/08/14 S SELL 4421 EUR 1.0000 0 109,662 109,002 (660)
28,140 10/09/14 B BUY 3106 EUR 1.0000 0 35,773 35,773 0
21,560 10/09/14 S SELL 4436 EUR 1.0000 0 28,019 27,408 (610)
7,631 10/09/14 S SELL 4438 EUR 1.0000 0 9,740 9,701 (39)
7,875 10/09/14 S SELL 4438 EUR 1.0000 0 10,234 10,011 (223)

31,749 10/09/14 O SHORT 4440 EUR 1.0000 0 40,360 40,360 0
16,080 10/10/14 S SELL 3119 EUR 1.0000 0 20,430 20,303 (127)

186,160 10/10/14 O SHORT 4459 EUR 1.0000 0 235,046 235,046 0
101,920 10/10/14 S SELL 4481 EUR 1.0000 0 132,451 128,684 (3,767)
222,600 10/10/14 B BUY 4483 EUR 1.0000 0 281,055 281,055 0

4,020 10/13/14 S SELL 3127 EUR 1.0000 0 5,107 5,098 (10)
10,740 10/13/14 O COVER 4470 EUR 1.0000 0 13,574 13,619 (45)
1,050 10/13/14 B BUY 4521 EUR 1.0000 0 1,331 1,331 0
5,880 10/13/14 B BUY 4523 EUR 1.0000 0 7,456 7,456 0

17,420 10/14/14 B BUY 3137 EUR 1.0000 0 22,067 22,067 0
28,640 10/14/14 O COVER 4484 EUR 1.0000 0 36,197 36,280 (83)
15,680 10/14/14 B BUY 4555 EUR 1.0000 0 19,863 19,863 0
32,550 10/14/14 S SELL 4557 EUR 1.0000 0 42,156 41,233 (923)
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
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DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

32,782 10/15/14 S SELL 3147 EUR 1.0000 0 41,584 41,828 244
18,138 10/15/14 O SHORT 3149 EUR 1.0000 0 23,143 23,143 0

404,540 10/15/14 O SHORT 4500 EUR 1.0000 0 516,173 516,173 0
221,480 10/15/14 S SELL 4597 EUR 1.0000 0 286,841 282,597 (4,243)
277,725 10/15/14 B BUY 4599 EUR 1.0000 0 354,363 354,363 0
125,290 10/16/14 O SHORT 3162 EUR 1.0000 0 160,127 160,127 0
35,800 10/16/14 O SHORT 4521 EUR 1.0000 0 45,754 45,754 0
19,600 10/16/14 S SELL 4653 EUR 1.0000 0 25,333 25,050 (283)
32,025 10/16/14 S SELL 4655 EUR 1.0000 0 41,392 40,930 (463)
54,270 10/17/14 O COVER 3171 EUR 1.0000 0 69,345 69,289 56

279,240 10/17/14 O COVER 4536 EUR 1.0000 0 355,356 356,520 (1,163)
249,375 10/17/14 S SELL 4693 EUR 1.0000 0 322,316 318,390 (3,926)
152,880 10/17/14 B BUY 4695 EUR 1.0000 0 195,190 195,190 0
58,960 10/20/14 O SHORT 3182 EUR 1.0000 0 75,354 75,354 0

100,240 10/20/14 O SHORT 4553 EUR 1.0000 0 128,112 128,112 0
154,122 10/20/14 B BUY 4746 EUR 1.0000 0 196,975 196,975 0
100,240 10/20/14 S SELL 4748 EUR 1.0000 0 129,332 128,112 (1,220)
33,500 10/21/14 O COVER 3193 EUR 1.0000 0 42,809 42,644 166

218,380 10/21/14 O COVER 4572 EUR 1.0000 0 278,179 277,987 192
215,800 10/21/14 S SELL 4801 EUR 1.0000 0 278,431 274,703 (3,728)
239,120 10/21/14 B BUY 4803 EUR 1.0000 0 304,388 304,388 0
16,750 10/22/14 O COVER 3204 EUR 1.0000 0 21,405 21,216 188
42,960 10/22/14 O COVER 4591 EUR 1.0000 0 54,724 54,415 308
47,040 10/22/14 B BUY 4849 EUR 1.0000 0 59,583 59,583 0
49,400 10/22/14 S SELL 4851 EUR 1.0000 0 63,608 62,573 (1,036)
5,360 10/23/14 O COVER 3215 EUR 1.0000 0 6,849 6,780 70

139,620 10/23/14 O COVER 4604 EUR 1.0000 0 177,852 176,598 1,254
158,600 10/23/14 S SELL 4885 EUR 1.0000 0 204,217 200,605 (3,611)
152,880 10/23/14 B BUY 4887 EUR 1.0000 0 193,370 193,370 0

2,010 10/24/14 O SHORT 3226 EUR 1.0000 0 2,546 2,546 0
35,800 10/24/14 O SHORT 4621 EUR 1.0000 0 45,353 45,353 0
39,200 10/24/14 S SELL 4931 EUR 1.0000 0 50,405 49,661 (744)
69,550 10/24/14 B BUY 4933 EUR 1.0000 0 88,109 88,109 0
14,740 10/27/14 O SHORT 3239 EUR 1.0000 0 18,737 18,737 0

121,720 10/27/14 O SHORT 4641 EUR 1.0000 0 154,724 154,724 0
115,050 10/27/14 B BUY 4980 EUR 1.0000 0 146,246 146,246 0
133,280 10/27/14 S SELL 4982 EUR 1.0000 0 171,186 169,419 (1,767)

2,010 10/28/14 O COVER 3250 EUR 1.0000 0 2,566 2,562 4
143,200 10/28/14 O COVER 4658 EUR 1.0000 0 181,992 182,537 (545)
156,800 10/28/14 B BUY 5033 EUR 1.0000 0 199,873 199,873 0
215,800 10/28/14 S SELL 5035 EUR 1.0000 0 277,021 275,080 (1,941)
21,440 10/29/14 O COVER 3259 EUR 1.0000 0 27,374 27,360 15
64,440 10/29/14 O SHORT 4673 EUR 1.0000 0 82,232 82,232 0
70,560 10/29/14 S SELL 5073 EUR 1.0000 0 90,577 90,042 (536)
3,900 10/29/14 S SELL 5075 EUR 1.0000 0 5,006 4,977 (30)

BROKER 0800102 MEMO
14,070 10/30/14 O COVER 3275 EUR 1.0000 0 17,964 17,758 206
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
42,960 10/30/14 O COVER 4691 EUR 1.0000 0 54,720 54,222 498
40,950 10/30/14 S SELL 5121 EUR 1.0000 0 52,567 51,685 (882)
47,040 10/30/14 B BUY 5123 EUR 1.0000 0 59,372 59,372 0
67,000 10/31/14 O COVER 3281 EUR 1.0000 0 85,544 83,944 1,600
74,709 10/31/14 O COVER 4708 EUR 1.0000 0 95,160 93,602 1,557

200,951 10/31/14 B BUY 4710 EUR 1.0000 0 251,772 251,772 0
7,722 10/31/14 B BUY 5168 EUR 1.0000 0 9,675 9,675 0

263,900 10/31/14 S SELL 5170 EUR 1.0000 0 338,588 330,640 (7,947)
301,840 10/31/14 B BUY 5172 EUR 1.0000 0 378,175 378,175 0
17,420 11/03/14 O SHORT 3296 EUR 1.0000 0 21,748 21,748 0

BROKER 0800102 MEMO
226 11/03/14 O SHORT 3307 EUR 1.0000 0 282 282 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
96,660 11/03/14 S SELL 4731 EUR 1.0000 0 121,105 120,675 (430)

BROKER 0800102 MEMO
579 11/03/14 S SELL 4755 EUR 1.0000 0 725 722 (3)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
105,840 11/03/14 S SELL 5225 EUR 1.0000 0 135,284 132,136 (3,149)
62,700 11/03/14 B BUY 5227 EUR 1.0000 0 78,278 78,278 0
71,500 11/03/14 B BUY 5229 EUR 1.0000 0 89,264 89,264 0
1,340 11/04/14 O COVER 3317 EUR 1.0000 0 1,681 1,685 (4)

103,713 11/04/14 S SELL 4766 EUR 1.0000 0 129,942 130,382 441
64,547 11/04/14 O SHORT 4768 EUR 1.0000 0 81,146 81,146 0

184,240 11/04/14 S SELL 5286 EUR 1.0000 0 235,111 231,617 (3,494)
104,000 11/04/14 B BUY 5288 EUR 1.0000 0 130,744 130,744 0
250,800 11/04/14 S SELL 5290 EUR 1.0000 0 319,780 315,293 (4,487)
12,730 11/05/14 O SHORT 3328 EUR 1.0000 0 15,898 15,898 0
64,547 11/05/14 O COVER 4788 EUR 1.0000 0 81,146 80,610 536

128,773 11/05/14 B BUY 4790 EUR 1.0000 0 160,818 160,818 0
83,600 11/05/14 B BUY 5343 EUR 1.0000 0 104,404 104,404 0

177,450 11/05/14 S SELL 5345 EUR 1.0000 0 226,023 221,608 (4,414)
211,680 11/05/14 B BUY 5347 EUR 1.0000 0 264,357 264,357 0
33,774 11/06/14 O COVER 3341 EUR 1.0000 0 42,296 42,003 293
5,086 11/06/14 B BUY 3343 EUR 1.0000 0 6,325 6,325 0

BROKER 0800102 MEMO
16,858 11/06/14 B BUY 3353 EUR 1.0000 0 20,965 20,965 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
46,540 11/06/14 B BUY 4806 EUR 1.0000 0 57,879 57,879 0
12,540 11/06/14 B BUY 5405 EUR 1.0000 0 15,595 15,595 0
89,050 11/06/14 S SELL 5407 EUR 1.0000 0 113,132 110,747 (2,385)
50,960 11/06/14 B BUY 5409 EUR 1.0000 0 63,376 63,376 0
12,060 11/07/14 S SELL 3365 EUR 1.0000 0 14,998 14,971 (27)

136,040 11/07/14 S SELL 4821 EUR 1.0000 0 169,706 168,880 (826)
58,520 11/07/14 S SELL 5448 EUR 1.0000 0 74,298 72,647 (1,651)

148,960 11/07/14 S SELL 5450 EUR 1.0000 0 189,123 184,919 (4,204)
113,100 11/07/14 B BUY 5452 EUR 1.0000 0 140,402 140,402 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

21,440 11/10/14 B BUY 3378 EUR 1.0000 0 26,679 26,679 0
100,240 11/10/14 B BUY 4840 EUR 1.0000 0 124,734 124,734 0
64,350 11/10/14 S SELL 5505 EUR 1.0000 0 81,570 80,074 (1,496)

109,760 11/10/14 B BUY 5507 EUR 1.0000 0 136,580 136,580 0
12,540 11/10/14 S SELL 5509 EUR 1.0000 0 15,876 15,604 (272)
18,090 11/11/14 B BUY 3385 EUR 1.0000 0 22,480 22,480 0
42,960 11/11/14 B BUY 4853 EUR 1.0000 0 53,384 53,384 0
31,200 11/11/14 S SELL 5543 EUR 1.0000 0 39,500 38,771 (730)
16,720 11/11/14 B BUY 5545 EUR 1.0000 0 20,777 20,777 0
47,040 11/11/14 B BUY 5547 EUR 1.0000 0 58,454 58,454 0
23,450 11/12/14 S SELL 3399 EUR 1.0000 0 29,162 29,259 96

182,473 11/12/14 S SELL 4875 EUR 1.0000 0 227,109 227,671 562
18,007 11/12/14 O SHORT 4877 EUR 1.0000 0 22,468 22,468 0

209,300 11/12/14 B BUY 5600 EUR 1.0000 0 261,144 261,144 0
96,140 11/12/14 S SELL 5602 EUR 1.0000 0 121,441 119,954 (1,487)

219,520 11/12/14 S SELL 5604 EUR 1.0000 0 277,290 273,895 (3,395)
2,680 11/13/14 S SELL 3408 EUR 1.0000 0 3,333 3,343 10

18,007 11/13/14 O COVER 4892 EUR 1.0000 0 22,468 22,463 5
24,953 11/13/14 B BUY 4894 EUR 1.0000 0 31,127 31,127 0
63,050 11/13/14 S SELL 5638 EUR 1.0000 0 79,643 78,652 (991)
47,040 11/13/14 B BUY 5640 EUR 1.0000 0 58,680 58,680 0
54,340 11/13/14 S SELL 5642 EUR 1.0000 0 68,614 67,786 (828)
11,390 11/14/14 B BUY 3417 EUR 1.0000 0 14,214 14,214 0
3,580 11/14/14 S SELL 4913 EUR 1.0000 0 4,466 4,468 2

13,000 11/14/14 B BUY 5684 EUR 1.0000 0 16,223 16,223 0
50,160 11/14/14 S SELL 5686 EUR 1.0000 0 63,330 62,597 (732)
3,920 11/14/14 S SELL 5688 EUR 1.0000 0 4,949 4,892 (57)

38,190 11/17/14 B BUY 3428 EUR 1.0000 0 47,571 47,571 0
93,080 11/17/14 B BUY 4930 EUR 1.0000 0 115,945 115,945 0
81,250 11/17/14 S SELL 5741 EUR 1.0000 0 102,582 101,209 (1,373)
33,440 11/17/14 B BUY 5743 EUR 1.0000 0 41,655 41,655 0
34,320 11/17/14 B BUY 5745 EUR 1.0000 0 42,751 42,751 0

BROKER 0800102 MEMO
70,064 11/17/14 B BUY 5770 EUR 1.0000 0 87,275 87,275 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
10,050 11/18/14 S SELL 3443 EUR 1.0000 0 12,516 12,594 78

125,300 11/18/14 B BUY 4948 EUR 1.0000 0 157,020 157,020 0
46,200 11/18/14 B BUY 5789 EUR 1.0000 0 57,896 57,896 0
29,260 11/18/14 B BUY 5791 EUR 1.0000 0 36,667 36,667 0

193,700 11/18/14 S SELL 5793 EUR 1.0000 0 244,179 242,735 (1,444)
2,010 11/19/14 S SELL 3450 EUR 1.0000 0 2,503 2,521 17

14,320 11/19/14 B BUY 4964 EUR 1.0000 0 17,958 17,958 0
5,280 11/19/14 B BUY 5834 EUR 1.0000 0 6,621 6,621 0
9,750 11/19/14 S SELL 5836 EUR 1.0000 0 12,291 12,227 (64)

192,280 11/19/14 B BUY 5838 EUR 1.0000 0 241,129 241,129 0
20,770 11/20/14 B BUY 3461 EUR 1.0000 0 26,047 26,047 0
64,440 11/20/14 S SELL 4981 EUR 1.0000 0 80,548 80,811 263
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

31,850 11/20/14 S SELL 5881 EUR 1.0000 0 40,124 39,941 (182)
213,180 11/20/14 S SELL 5883 EUR 1.0000 0 268,559 267,338 (1,220)
23,760 11/20/14 S SELL 5885 EUR 1.0000 0 29,932 29,796 (136)
69,010 11/21/14 B BUY 3476 EUR 1.0000 0 85,662 85,662 0

329,360 11/21/14 B BUY 4998 EUR 1.0000 0 408,835 408,835 0
121,440 11/21/14 B BUY 5929 EUR 1.0000 0 150,743 150,743 0
319,150 11/21/14 S SELL 5931 EUR 1.0000 0 401,548 396,161 (5,388)
137,940 11/21/14 S SELL 5933 EUR 1.0000 0 173,553 171,225 (2,329)
18,090 11/24/14 B BUY 3490 EUR 1.0000 0 22,498 22,498 0
71,600 11/24/14 B BUY 5016 EUR 1.0000 0 89,045 89,045 0
68,900 11/24/14 S SELL 5990 EUR 1.0000 0 86,689 85,687 (1,001)
26,400 11/24/14 B BUY 5992 EUR 1.0000 0 32,832 32,832 0
37,620 11/24/14 B BUY 5994 EUR 1.0000 0 46,786 46,786 0
29,480 11/25/14 B BUY 3502 EUR 1.0000 0 36,807 36,807 0
25,060 11/25/14 B BUY 5034 EUR 1.0000 0 31,289 31,289 0
79,950 11/25/14 S SELL 6031 EUR 1.0000 0 100,513 99,822 (691)

183,920 11/25/14 S SELL 6033 EUR 1.0000 0 231,224 229,633 (1,591)
9,240 11/25/14 B BUY 6035 EUR 1.0000 0 11,537 11,537 0

476,754 11/25/14 S SELL 6064 EUR 1.0000 0 599,320 595,251 (4,068)
16,750 11/26/14 S SELL 3514 EUR 1.0000 0 20,857 20,985 129
21,480 11/26/14 B BUY 5053 EUR 1.0000 0 26,911 26,911 0
94,250 11/26/14 S SELL 6092 EUR 1.0000 0 118,480 118,081 (399)
7,920 11/26/14 B BUY 6094 EUR 1.0000 0 9,923 9,923 0

96,140 11/26/14 S SELL 6096 EUR 1.0000 0 120,831 120,449 (382)
BROKER 0800102 MEMO

475,020 11/26/14 B BUY 6153 EUR 1.0000 0 595,129 595,129 0
1,734 11/26/14 B BUY 6155 EUR 1.0000 0 2,173 2,173 0

BROKER
0 11/26/14 S RGAIN 6157 EUR .0000 0 0 2,173 2,173

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
59,630 11/27/14 B BUY 3518 EUR 1.0000 0 74,427 74,427 0
64,440 11/27/14 B BUY 5060 EUR 1.0000 0 80,431 80,431 0
23,760 11/27/14 B BUY 6114 EUR 1.0000 0 29,656 29,656 0

BROKER 0800102 MEMO
202,940 11/27/14 S SELL 6159 EUR 1.0000 0 254,260 253,300 (961)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
18,760 11/28/14 B BUY 3534 EUR 1.0000 0 23,387 23,387 0
10,740 11/28/14 B BUY 5079 EUR 1.0000 0 13,389 13,389 0
7,150 11/28/14 S SELL 6212 EUR 1.0000 0 8,958 8,914 (45)

12,540 11/28/14 B BUY 6214 EUR 1.0000 0 15,633 15,633 0
3,960 11/28/14 B BUY 6216 EUR 1.0000 0 4,937 4,937 0

BROKER 0800102 MEMO
476,226 11/28/14 O SHORT 8148 EUR 1.0000 0 593,688 593,688 0
476,226 11/28/14 O SHORT 72565 EUR 1.0000 0 593,688 593,688 0
476,226 11/28/14 O COVER 73027 EUR 1.0000 0 593,688 593,688 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
335 12/01/14 S SELL 6285 EUR 1.0000 0 418 418 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

6,700 12/02/14 B BUY 3545 EUR 1.0000 0 8,310 8,310 0
BROKER 0800102 MEMO

137 12/02/14 S SELL 3558 EUR 1.0000 0 170 170 (1)
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

738 12/02/14 S SELL 3568 EUR 1.0000 0 919 915 (4)
BROKER 0800102 MEMO

28,719 12/02/14 S SELL 3577 EUR 1.0000 0 35,779 35,619 (160)
25,302 12/02/14 B BUY 3579 EUR 1.0000 0 31,380 31,380 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
57,280 12/02/14 S SELL 5097 EUR 1.0000 0 71,322 71,042 (281)

BROKER 0800102 MEMO
351 12/02/14 S SELL 5111 EUR 1.0000 0 437 436 (2)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
28,640 12/02/14 B BUY 5130 EUR 1.0000 0 35,521 35,521 0
21,120 12/02/14 S SELL 6248 EUR 1.0000 0 26,455 26,194 (260)
19,500 12/02/14 B BUY 6250 EUR 1.0000 0 24,185 24,185 0

133,760 12/02/14 B BUY 6252 EUR 1.0000 0 165,896 165,896 0
49,738 12/02/14 B BUY 6317 EUR 1.0000 0 61,687 61,687 0
10,560 12/02/14 B BUY 6319 EUR 1.0000 0 13,097 13,097 0
23,400 12/02/14 B BUY 6321 EUR 1.0000 0 29,022 29,022 0

BROKER 0800102 MEMO
45,558 12/02/14 B BUY 6349 EUR 1.0000 0 56,503 56,503 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
22,110 12/03/14 B BUY 3586 EUR 1.0000 0 27,243 27,243 0
42,960 12/03/14 B BUY 5150 EUR 1.0000 0 52,933 52,933 0
55,250 12/03/14 S SELL 6369 EUR 1.0000 0 68,885 68,076 (809)
33,440 12/03/14 B BUY 6371 EUR 1.0000 0 41,203 41,203 0
15,840 12/03/14 B BUY 6373 EUR 1.0000 0 19,517 19,517 0
29,480 12/04/14 S SELL 3615 EUR 1.0000 0 36,681 36,664 (17)

214,800 12/04/14 S SELL 5201 EUR 1.0000 0 267,251 267,147 (105)
169,000 12/04/14 B BUY 6468 EUR 1.0000 0 210,185 210,185 0
79,200 12/04/14 S SELL 6470 EUR 1.0000 0 98,616 98,501 (115)
91,960 12/04/14 B BUY 6472 EUR 1.0000 0 114,371 114,371 0
57,620 12/05/14 B BUY 3624 EUR 1.0000 0 70,855 70,855 0

315,040 12/05/14 B BUY 5218 EUR 1.0000 0 387,405 387,405 0
309,400 12/05/14 S SELL 6515 EUR 1.0000 0 385,198 380,469 (4,729)
58,520 12/05/14 B BUY 6517 EUR 1.0000 0 71,962 71,962 0

116,160 12/05/14 B BUY 6519 EUR 1.0000 0 142,842 142,842 0
4,020 12/08/14 S SELL 3637 EUR 1.0000 0 4,991 4,941 (50)

93,080 12/08/14 S SELL 5243 EUR 1.0000 0 115,295 114,409 (886)
84,500 12/08/14 B BUY 6597 EUR 1.0000 0 103,863 103,863 0

338,580 12/08/14 S SELL 6604 EUR 1.0000 0 419,659 416,166 (3,493)
34,320 12/08/14 S SELL 6614 EUR 1.0000 0 42,538 42,184 (354)
50,920 12/09/14 S SELL 3645 EUR 1.0000 0 63,221 63,260 39

289,980 12/09/14 S SELL 5255 EUR 1.0000 0 359,188 360,257 1,069
270,400 12/09/14 B BUY 6639 EUR 1.0000 0 335,931 335,931 0
175,560 12/09/14 S SELL 6643 EUR 1.0000 0 217,820 218,107 287
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

106,920 12/09/14 S SELL 6644 EUR 1.0000 0 132,657 132,832 175
24,120 12/10/14 S SELL 3655 EUR 1.0000 0 29,947 29,949 2
60,860 12/10/14 S SELL 5270 EUR 1.0000 0 75,385 75,567 182
5,850 12/10/14 B BUY 6697 EUR 1.0000 0 7,264 7,264 0

25,080 12/10/14 S SELL 6700 EUR 1.0000 0 31,118 31,141 23
22,440 12/10/14 S SELL 6701 EUR 1.0000 0 27,842 27,863 21
1,340 12/11/14 B BUY 3666 EUR 1.0000 0 1,659 1,659 0

25,060 12/11/14 B BUY 5295 EUR 1.0000 0 31,031 31,031 0
9,240 12/11/14 B BUY 6750 EUR 1.0000 0 11,441 11,441 0

78,650 12/11/14 S SELL 6756 EUR 1.0000 0 97,578 97,388 (189)
37,620 12/11/14 S SELL 6757 EUR 1.0000 0 46,674 46,583 (91)
4,020 12/12/14 S SELL 3678 EUR 1.0000 0 4,991 5,010 19

347,260 12/12/14 S SELL 5312 EUR 1.0000 0 430,130 432,755 2,625
371,150 12/12/14 B BUY 6845 EUR 1.0000 0 462,527 462,527 0
280,060 12/12/14 S SELL 6851 EUR 1.0000 0 348,480 349,011 530
128,040 12/12/14 S SELL 6852 EUR 1.0000 0 159,321 159,563 242
35,510 12/15/14 B BUY 3690 EUR 1.0000 0 44,112 44,112 0
60,401 12/15/14 S SELL 5340 EUR 1.0000 0 74,815 75,034 218

225,999 12/15/14 O SHORT 5342 EUR 1.0000 0 280,747 280,747 0
350,267 12/15/14 O COVER 5348 EUR 1.0000 0 436,978 435,119 1,858
325,000 12/15/14 B BUY 6898 EUR 1.0000 0 403,731 403,731 0
33,440 12/15/14 B BUY 6899 EUR 1.0000 0 41,541 41,541 0

105,600 12/15/14 S SELL 6903 EUR 1.0000 0 131,247 131,182 (66)
366,683 12/15/14 S SELL 6945 EUR 1.0000 0 455,741 455,512 (228)
129,149 12/15/14 B BUY 6948 EUR 1.0000 0 160,435 160,435 0

BROKER 0800102 MEMO
235,636 12/15/14 B BUY 6962 EUR 1.0000 0 292,718 292,718 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
13,400 12/16/14 S SELL 3702 EUR 1.0000 0 16,638 16,763 125

BROKER 0800102 MEMO
22,475 12/16/14 S SELL 3716 EUR 1.0000 0 27,906 28,115 209

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
353,203 12/16/14 O SHORT 5346 EUR 1.0000 0 441,839 441,839 0
228,934 12/16/14 O COVER 5378 EUR 1.0000 0 285,608 286,385 (777)
14,506 12/16/14 B BUY 5380 EUR 1.0000 0 18,146 18,146 0
89,760 12/16/14 B BUY 6980 EUR 1.0000 0 112,285 112,285 0

291,200 12/16/14 S SELL 6986 EUR 1.0000 0 362,217 364,277 2,060
158,840 12/16/14 S SELL 6987 EUR 1.0000 0 197,577 198,701 1,124

5,890 12/17/14 B BUY 3722 EUR 1.0000 0 7,300 7,300 0
39,380 12/17/14 B BUY 5400 EUR 1.0000 0 48,810 48,810 0
14,520 12/17/14 B BUY 7034 EUR 1.0000 0 17,997 17,997 0
13,650 12/17/14 S SELL 7040 EUR 1.0000 0 16,964 16,918 (46)
37,620 12/17/14 S SELL 7041 EUR 1.0000 0 46,755 46,628 (127)

BROKER 0800102 MEMO
950 12/18/14 B BUY 3733 EUR 1.0000 0 1,167 1,167 0

322,200 12/18/14 B BUY 5426 EUR 1.0000 0 395,645 395,645 0
121,220 12/18/14 B BUY 7083 EUR 1.0000 0 148,852 148,852 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

118,800 12/18/14 B BUY 7084 EUR 1.0000 0 145,880 145,880 0
249,594 12/18/14 S SELL 7110 EUR 1.0000 0 306,632 306,489 (142)
44,856 12/18/14 O SHORT 7112 EUR 1.0000 0 55,080 55,080 0
4,560 12/19/14 B BUY 3744 EUR 1.0000 0 5,592 5,592 0

39,380 12/19/14 S SELL 5443 EUR 1.0000 0 48,439 48,294 (145)
27,950 12/19/14 O COVER 7142 EUR 1.0000 0 34,321 34,276 45

117,040 12/19/14 O SHORT 7143 EUR 1.0000 0 143,532 143,532 0
14,520 12/19/14 O SHORT 7144 EUR 1.0000 0 17,807 17,807 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
5,890 12/22/14 B BUY 3755 EUR 1.0000 0 7,220 7,220 0

68,020 12/22/14 B BUY 5466 EUR 1.0000 0 83,376 83,376 0
25,080 12/22/14 O COVER 7186 EUR 1.0000 0 30,761 30,742 20
25,080 12/22/14 O COVER 7187 EUR 1.0000 0 30,761 30,742 20

129,350 12/22/14 O SHORT 7191 EUR 1.0000 0 158,551 158,551 0
1,140 12/23/14 B BUY 3767 EUR 1.0000 0 1,388 1,388 0

125,300 12/23/14 B BUY 5484 EUR 1.0000 0 152,572 152,572 0
46,200 12/23/14 O COVER 7225 EUR 1.0000 0 56,645 56,255 390
53,300 12/23/14 O SHORT 7229 EUR 1.0000 0 64,901 64,901 0
50,160 12/23/14 O SHORT 7230 EUR 1.0000 0 61,077 61,077 0
5,700 12/29/14 S SELL 3787 EUR 1.0000 0 7,072 6,943 (130)

17,900 12/29/14 S SELL 5525 EUR 1.0000 0 21,955 21,803 (152)
17,550 12/29/14 O SHORT 7330 EUR 1.0000 0 21,377 21,377 0

271,700 12/29/14 O SHORT 7331 EUR 1.0000 0 330,944 330,944 0
6,600 12/29/14 O SHORT 7332 EUR 1.0000 0 8,039 8,039 0

19,760 12/30/14 B BUY 3797 EUR 1.0000 0 24,037 24,037 0
182,580 12/30/14 S SELL 5539 EUR 1.0000 0 223,946 222,099 (1,846)
130,000 12/30/14 O COVER 7368 EUR 1.0000 0 158,664 158,139 525
20,900 12/30/14 O SHORT 7376 EUR 1.0000 0 25,424 25,424 0
67,320 12/30/14 O SHORT 7377 EUR 1.0000 0 81,891 81,891 0

BROKER 0800102 MEMO
0 12/31/14 S SELL 3814 EUR 1.0000 0 0 0 0

BROKER
0 12/31/14 S RLOSS 3816 EUR .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
23,370 01/02/15 B BUY 3825 EUR 1.0000 0 28,115 28,115 0

BROKER 0800102 MEMO
13 01/02/15 S SELL 3835 EUR 1.0000 0 16 16 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
10,740 01/02/15 B BUY 5572 EUR 1.0000 0 12,921 12,921 0

274 01/02/15 S SELL 5592 EUR 1.0000 0 335 329 (6)
97,500 01/02/15 O COVER 7443 EUR 1.0000 0 118,933 117,297 1,636
3,960 01/02/15 O COVER 7444 EUR 1.0000 0 4,831 4,764 66

254,980 01/02/15 O SHORT 7445 EUR 1.0000 0 306,754 306,754 0
BROKER 0800102 MEMO

1,141 01/02/15 O SHORT 7467 EUR 1.0000 0 1,373 1,373 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

18,620 01/05/15 S SELL 3842 EUR 1.0000 0 23,015 22,227 (788)
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

340,012 01/05/15 S SELL 5623 EUR 1.0000 0 416,793 405,872 (10,921)
93,168 01/05/15 O SHORT 5625 EUR 1.0000 0 111,215 111,215 0

378,300 01/05/15 O COVER 7505 EUR 1.0000 0 464,202 451,577 12,625
108,680 01/05/15 O COVER 7506 EUR 1.0000 0 133,358 129,731 3,627
159,720 01/05/15 O SHORT 7507 EUR 1.0000 0 190,658 190,658 0

2,470 01/06/15 S SELL 3854 EUR 1.0000 0 3,053 2,944 (109)
42,960 01/06/15 O SHORT 5643 EUR 1.0000 0 51,206 51,206 0
18,200 01/06/15 O SHORT 7561 EUR 1.0000 0 21,693 21,693 0

292,600 01/06/15 O SHORT 7562 EUR 1.0000 0 348,765 348,765 0
15,840 01/06/15 O SHORT 7563 EUR 1.0000 0 18,880 18,880 0
16,910 01/07/15 S SELL 3864 EUR 1.0000 0 20,901 19,960 (941)
39,380 01/07/15 O COVER 5660 EUR 1.0000 0 46,986 46,482 504
14,520 01/07/15 O COVER 7604 EUR 1.0000 0 17,608 17,139 470
79,420 01/07/15 O COVER 7605 EUR 1.0000 0 96,313 93,743 2,569
14,300 01/07/15 O SHORT 7606 EUR 1.0000 0 16,879 16,879 0
16,530 01/08/15 B BUY 3876 EUR 1.0000 0 19,493 19,493 0
96,748 01/08/15 O COVER 5680 EUR 1.0000 0 115,435 114,090 1,345

322,112 01/08/15 B BUY 5682 EUR 1.0000 0 379,851 379,851 0
167,200 01/08/15 O COVER 7649 EUR 1.0000 0 202,693 197,171 5,522
154,440 01/08/15 O COVER 7650 EUR 1.0000 0 187,224 182,123 5,101
451,750 01/08/15 O SHORT 7651 EUR 1.0000 0 532,726 532,726 0
11,970 01/09/15 S SELL 3887 EUR 1.0000 0 14,753 14,166 (587)

322,112 01/09/15 S SELL 5702 EUR 1.0000 0 379,851 381,204 1,353
39,468 01/09/15 O SHORT 5704 EUR 1.0000 0 46,708 46,708 0

295,100 01/09/15 O COVER 7694 EUR 1.0000 0 354,133 349,236 4,897
171,380 01/09/15 O SHORT 7695 EUR 1.0000 0 202,820 202,820 0
133,320 01/09/15 O SHORT 7696 EUR 1.0000 0 157,778 157,778 0
16,910 01/12/15 B BUY 3897 EUR 1.0000 0 19,984 19,984 0
39,468 01/12/15 O COVER 5718 EUR 1.0000 0 46,708 46,643 65

128,792 01/12/15 B BUY 5720 EUR 1.0000 0 152,207 152,207 0
12,540 01/12/15 O COVER 7736 EUR 1.0000 0 14,997 14,820 177
62,040 01/12/15 O COVER 7737 EUR 1.0000 0 74,196 73,319 877

212,550 01/12/15 O SHORT 7738 EUR 1.0000 0 251,192 251,192 0
2,942 01/12/15 O SHORT 7768 EUR 1.0000 0 3,477 3,477 0
9,418 01/12/15 O SHORT 7770 EUR 1.0000 0 11,131 11,131 0
3,420 01/13/15 B BUY 3908 EUR 1.0000 0 4,029 4,029 0

171,840 01/13/15 B BUY 5732 EUR 1.0000 0 202,453 202,453 0
12,540 01/13/15 O COVER 7791 EUR 1.0000 0 14,968 14,774 194

202,800 01/13/15 O SHORT 7792 EUR 1.0000 0 238,929 238,929 0
9,690 01/14/15 B BUY 3919 EUR 1.0000 0 11,422 11,422 0

128,880 01/14/15 S SELL 5747 EUR 1.0000 0 152,041 151,917 (124)
140,400 01/14/15 O COVER 7824 EUR 1.0000 0 167,305 165,497 1,808
242,440 01/14/15 O SHORT 7825 EUR 1.0000 0 285,776 285,776 0

1,900 01/15/15 B BUY 3930 EUR 1.0000 0 2,202 2,202 0
204,060 01/15/15 B BUY 5764 EUR 1.0000 0 236,455 236,455 0
234,650 01/15/15 O SHORT 7859 EUR 1.0000 0 271,901 271,901 0
75,240 01/15/15 O SHORT 7860 EUR 1.0000 0 87,184 87,184 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

200,480 01/16/15 B BUY 5782 EUR 1.0000 0 230,502 230,502 0
241,800 01/16/15 O SHORT 7893 EUR 1.0000 0 278,010 278,010 0
50,120 01/19/15 B BUY 5801 EUR 1.0000 0 58,297 58,297 0

BROKER 0800102 MEMO
10,640 01/20/15 B BUY 3950 EUR 1.0000 0 12,313 12,313 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,280 01/20/15 S SELL 3961 EUR 1.0000 0 2,791 2,639 (152)

78,760 01/20/15 B BUY 5811 EUR 1.0000 0 91,145 91,145 0
BROKER 0800102 MEMO

190,590 01/20/15 O SHORT 7922 EUR 1.0000 0 220,560 220,560 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

42,900 01/20/15 O COVER 7957 EUR 1.0000 0 50,588 49,646 942
171,380 01/20/15 O COVER 7958 EUR 1.0000 0 202,092 198,330 3,763

BROKER 0800102 MEMO
190,590 01/20/15 O SHORT 7979 EUR 1.0000 0 220,560 220,560 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,660 01/21/15 S SELL 3974 EUR 1.0000 0 3,256 3,082 (174)

89,500 01/21/15 B BUY 5831 EUR 1.0000 0 103,699 103,699 0
367,840 01/21/15 O COVER 8002 EUR 1.0000 0 433,116 426,198 6,918
64,350 01/21/15 O SHORT 8003 EUR 1.0000 0 74,559 74,559 0
26,410 01/22/15 B BUY 3984 EUR 1.0000 0 30,151 30,151 0

207,640 01/22/15 B BUY 5848 EUR 1.0000 0 237,052 237,052 0
188,500 01/22/15 O SHORT 8036 EUR 1.0000 0 215,201 215,201 0
388,740 01/22/15 O SHORT 8037 EUR 1.0000 0 443,805 443,805 0
10,070 01/23/15 B BUY 3996 EUR 1.0000 0 11,328 11,328 0

225,540 01/23/15 B BUY 5867 EUR 1.0000 0 253,721 253,721 0
286,650 01/23/15 O SHORT 8069 EUR 1.0000 0 322,467 322,467 0
413,820 01/23/15 O SHORT 8070 EUR 1.0000 0 465,527 465,527 0

7,832 01/23/15 O SHORT 8091 EUR 1.0000 0 8,811 8,811 0
8,360 01/26/15 B BUY 4007 EUR 1.0000 0 9,410 9,410 0

100,240 01/26/15 B BUY 5885 EUR 1.0000 0 112,830 112,830 0
183,300 01/26/15 O SHORT 8109 EUR 1.0000 0 206,322 206,322 0
10,640 01/27/15 S SELL 4019 EUR 1.0000 0 12,897 12,130 (766)

146,780 01/27/15 S SELL 5903 EUR 1.0000 0 168,688 167,337 (1,351)
221,000 01/27/15 O COVER 8132 EUR 1.0000 0 255,956 251,951 4,005
13,300 01/28/15 S SELL 4030 EUR 1.0000 0 16,121 15,084 (1,037)
71,600 01/28/15 S SELL 5922 EUR 1.0000 0 82,287 81,202 (1,085)
76,050 01/28/15 O SHORT 8163 EUR 1.0000 0 86,248 86,248 0
1,140 01/29/15 S SELL 4042 EUR 1.0000 0 1,382 1,293 (89)

75,180 01/29/15 B BUY 5947 EUR 1.0000 0 85,239 85,239 0
54,600 01/29/15 O SHORT 8190 EUR 1.0000 0 61,905 61,905 0
1,900 01/30/15 B BUY 4061 EUR 1.0000 0 2,144 2,144 0

82,340 01/30/15 S SELL 5981 EUR 1.0000 0 94,549 92,917 (1,633)
52,650 01/30/15 O COVER 8232 EUR 1.0000 0 60,930 59,413 1,517
1,140 02/02/15 S SELL 4069 EUR 1.0000 0 1,381 1,293 (88)

60,860 02/02/15 B BUY 5995 EUR 1.0000 0 69,037 69,037 0
256 02/02/15 S SELL 6006 EUR 1.0000 0 293 290 (3)
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

147,550 02/02/15 O SHORT 8251 EUR 1.0000 0 167,373 167,373 0
2,117 02/02/15 O SHORT 8278 EUR 1.0000 0 2,401 2,401 0
5,320 02/03/15 B BUY 4082 EUR 1.0000 0 6,091 6,091 0

182,580 02/03/15 B BUY 6033 EUR 1.0000 0 209,027 209,027 0
122,200 02/03/15 O SHORT 8296 EUR 1.0000 0 139,901 139,901 0
11,020 02/04/15 B BUY 4093 EUR 1.0000 0 12,590 12,590 0
21,480 02/04/15 S SELL 6050 EUR 1.0000 0 24,641 24,540 (102)

650 02/04/15 O SHORT 8321 EUR 1.0000 0 743 743 0
2,660 02/05/15 S SELL 4104 EUR 1.0000 0 3,214 3,041 (173)
3,580 02/05/15 S SELL 6070 EUR 1.0000 0 4,107 4,092 (15)
1,950 02/05/15 O SHORT 8346 EUR 1.0000 0 2,229 2,229 0
6,080 02/06/15 S SELL 4115 EUR 1.0000 0 7,346 6,897 (448)

42,960 02/06/15 S SELL 6084 EUR 1.0000 0 49,283 48,736 (547)
70,850 02/06/15 O COVER 8367 EUR 1.0000 0 81,896 80,376 1,520
48,260 02/06/15 O SHORT 8387 EUR 1.0000 0 54,748 54,748 0
13,870 02/09/15 S SELL 4127 EUR 1.0000 0 16,757 15,722 (1,035)

161,100 02/09/15 S SELL 6101 EUR 1.0000 0 184,811 182,615 (2,196)
221,000 02/09/15 O COVER 8399 EUR 1.0000 0 255,393 250,515 4,879

BROKER 0800102 MEMO
121 02/09/15 O COVER 8414 EUR 1.0000 0 139 137 3

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,650 02/10/15 S SELL 4137 EUR 1.0000 0 8,034 7,530 (504)

103,820 02/10/15 B BUY 6118 EUR 1.0000 0 117,566 117,566 0
BROKER

0 02/10/15 S RGAIN 8416 EUR .0000 0 0 137 137
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

91,000 02/10/15 O SHORT 8431 EUR 1.0000 0 103,048 103,048 0
2,470 02/11/15 B BUY 4148 EUR 1.0000 0 2,792 2,792 0

28,640 02/11/15 S SELL 6137 EUR 1.0000 0 32,819 32,376 (443)
8,450 02/11/15 O SHORT 8446 EUR 1.0000 0 9,552 9,552 0
4,370 02/12/15 B BUY 4159 EUR 1.0000 0 4,970 4,970 0

146,780 02/12/15 B BUY 6152 EUR 1.0000 0 166,926 166,926 0
202,150 02/12/15 O SHORT 8463 EUR 1.0000 0 229,895 229,895 0

7,030 02/13/15 B BUY 4172 EUR 1.0000 0 8,016 8,016 0
128,880 02/13/15 B BUY 6171 EUR 1.0000 0 146,955 146,955 0
76,700 02/13/15 O SHORT 8502 EUR 1.0000 0 87,457 87,457 0
23,207 02/16/15 O COVER 8517 EUR 1.0000 0 26,775 26,467 308

BROKER 0800102 MEMO
5,207 02/16/15 O SHORT 8539 EUR 1.0000 0 5,939 5,939 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
4,940 02/17/15 S SELL 4184 EUR 1.0000 0 5,953 5,631 (322)
3,610 02/17/15 S SELL 4201 EUR 1.0000 0 4,350 4,115 (235)

50,120 02/17/15 S SELL 6181 EUR 1.0000 0 57,365 57,132 (233)
3,580 02/17/15 S SELL 6201 EUR 1.0000 0 4,098 4,081 (17)

23,207 02/17/15 O COVER 8524 EUR 1.0000 0 26,775 26,454 321
19,200 02/17/15 O COVER 8577 EUR 1.0000 0 22,151 21,886 265
4,180 02/18/15 B BUY 4212 EUR 1.0000 0 4,749 4,749 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

96,660 02/18/15 B BUY 6214 EUR 1.0000 0 109,820 109,820 0
30,800 02/18/15 O SHORT 8609 EUR 1.0000 0 34,993 34,993 0
6,270 02/19/15 B BUY 4223 EUR 1.0000 0 7,142 7,142 0

85,920 02/19/15 B BUY 6231 EUR 1.0000 0 97,867 97,867 0
17,600 02/19/15 O SHORT 8643 EUR 1.0000 0 20,047 20,047 0
6,650 02/20/15 B BUY 4234 EUR 1.0000 0 7,560 7,560 0

14,320 02/20/15 B BUY 6248 EUR 1.0000 0 16,280 16,280 0
20,000 02/20/15 O SHORT 8672 EUR 1.0000 0 22,737 22,737 0
15,200 02/23/15 B BUY 4245 EUR 1.0000 0 17,259 17,259 0
89,500 02/23/15 B BUY 6266 EUR 1.0000 0 101,623 101,623 0
28,200 02/23/15 O SHORT 8699 EUR 1.0000 0 32,020 32,020 0
5,890 02/24/15 B BUY 4270 EUR 1.0000 0 6,677 6,677 0

118,140 02/24/15 B BUY 6282 EUR 1.0000 0 133,935 133,935 0
38,200 02/24/15 O SHORT 8738 EUR 1.0000 0 43,307 43,307 0

570 02/25/15 S SELL 4282 EUR 1.0000 0 682 647 (35)
21,480 02/25/15 S SELL 6300 EUR 1.0000 0 24,544 24,396 (148)

600 02/25/15 O COVER 8777 EUR 1.0000 0 692 681 10
22,800 02/26/15 B BUY 4292 EUR 1.0000 0 25,567 25,567 0

103,820 02/26/15 B BUY 6315 EUR 1.0000 0 116,419 116,419 0
44,400 02/26/15 O SHORT 8807 EUR 1.0000 0 49,788 49,788 0

380 02/27/15 S SELL 4308 EUR 1.0000 0 453 426 (27)
64,440 02/27/15 B BUY 6339 EUR 1.0000 0 72,279 72,279 0
24,000 02/27/15 O SHORT 8842 EUR 1.0000 0 26,920 26,920 0

950 03/02/15 S SELL 4319 EUR 1.0000 0 1,133 1,064 (69)
6,400 03/02/15 O SHORT 8873 EUR 1.0000 0 7,165 7,165 0
2,294 03/02/15 O SHORT 8892 EUR 1.0000 0 2,569 2,569 0
8,930 03/03/15 S SELL 4331 EUR 1.0000 0 10,649 9,988 (662)
5,083 03/03/15 B BUY 4344 EUR 1.0000 0 5,685 5,685 0

125,300 03/03/15 S SELL 6388 EUR 1.0000 0 142,945 140,142 (2,803)
2,089 03/03/15 S SELL 6414 EUR 1.0000 0 2,383 2,336 (47)

16,646 03/03/15 B BUY 6416 EUR 1.0000 0 18,617 18,617 0
37,279 03/03/15 B BUY 6418 EUR 1.0000 0 41,695 41,695 0
43,000 03/03/15 O COVER 8919 EUR 1.0000 0 49,557 48,093 1,463
5,122 03/04/15 S SELL 4346 EUR 1.0000 0 6,102 5,669 (434)

570 03/04/15 S SELL 4353 EUR 1.0000 0 679 631 (48)
33,600 03/04/15 O SHORT 8946 EUR 1.0000 0 37,188 37,188 0
15,390 03/05/15 B BUY 4364 EUR 1.0000 0 16,974 16,974 0
47,400 03/05/15 O SHORT 8974 EUR 1.0000 0 52,280 52,280 0
2,280 03/06/15 B BUY 4375 EUR 1.0000 0 2,476 2,476 0

24,200 03/06/15 O SHORT 9005 EUR 1.0000 0 26,285 26,285 0
3,800 03/09/15 B BUY 4386 EUR 1.0000 0 4,121 4,121 0

10,000 03/09/15 O SHORT 9034 EUR 1.0000 0 10,846 10,846 0
11 03/09/15 O SHORT 9056 EUR 1.0000 0 12 12 0

13,870 03/10/15 B BUY 4397 EUR 1.0000 0 14,851 14,851 0
23,600 03/10/15 O COVER 9083 EUR 1.0000 0 27,163 25,270 1,893
19,570 03/11/15 B BUY 4408 EUR 1.0000 0 20,696 20,696 0

114,200 03/11/15 O SHORT 9114 EUR 1.0000 0 120,772 120,772 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

190 03/12/15 S SELL 4420 EUR 1.0000 0 223 202 (22)
5,600 03/12/15 O COVER 9153 EUR 1.0000 0 6,431 5,945 486

BROKER 0800102 MEMO
648,282 03/12/15 O COVER 9177 EUR 1.0000 0 744,471 688,248 56,223

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,850 03/13/15 S SELL 4431 EUR 1.0000 0 3,352 2,999 (353)

42,200 03/13/15 O SHORT 9190 EUR 1.0000 0 44,401 44,401 0
190 03/16/15 B BUY 4441 EUR 1.0000 0 201 201 0

107,200 03/16/15 O SHORT 9219 EUR 1.0000 0 113,402 113,402 0
20,520 03/17/15 S SELL 4453 EUR 1.0000 0 24,131 21,760 (2,371)

BROKER 0800102 MEMO
1,174 03/17/15 O COVER 9262 EUR 1.0000 0 1,344 1,245 99
1,426 03/17/15 O SHORT 9264 EUR 1.0000 0 1,512 1,512 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
71,600 03/17/15 O COVER 9275 EUR 1.0000 0 81,950 75,928 6,022
13,300 03/18/15 S SELL 4464 EUR 1.0000 0 15,641 14,156 (1,485)
26,400 03/18/15 O COVER 9327 EUR 1.0000 0 30,216 28,099 2,117
18,620 03/19/15 B BUY 4474 EUR 1.0000 0 19,781 19,781 0
3,200 03/19/15 O SHORT 9359 EUR 1.0000 0 3,400 3,400 0
8,170 03/20/15 B BUY 4485 EUR 1.0000 0 8,819 8,819 0

55,200 03/20/15 O SHORT 9386 EUR 1.0000 0 59,586 59,586 0
19,950 03/23/15 S SELL 4497 EUR 1.0000 0 23,315 21,798 (1,517)
71,400 03/23/15 O COVER 9410 EUR 1.0000 0 81,644 78,015 3,629
7,410 03/24/15 S SELL 4508 EUR 1.0000 0 8,660 8,082 (578)

55,600 03/24/15 O SHORT 9440 EUR 1.0000 0 60,640 60,640 0
1,140 03/25/15 S SELL 4520 EUR 1.0000 0 1,332 1,253 (80)

49,600 03/25/15 O COVER 9466 EUR 1.0000 0 56,676 54,498 2,178
BROKER 9000471 J.P. MORGAN SECURITIES LIMITED

19,800 03/26/15 O COVER 9491 EUR 1.0000 0 22,625 21,619 1,006
1,900 03/27/15 S SELL 4538 EUR 1.0000 0 2,220 2,069 (151)

BROKER 0800102 MEMO
5,200 03/27/15 O SHORT 9536 EUR 1.0000 0 5,663 5,663 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,650 03/30/15 B BUY 4547 EUR 1.0000 0 7,202 7,202 0

91,800 03/30/15 O SHORT 9552 EUR 1.0000 0 99,419 99,419 0
2,810 03/31/15 B BUY 4566 EUR 1.0000 0 3,018 3,018 0

43,200 03/31/15 O COVER 9590 EUR 1.0000 0 49,294 46,397 2,897
BROKER 0800102 MEMO

2,337,634 03/31/15 O COVER 9601 EUR 1.0000 0 2,667,380 2,510,619 156,761
1,169,730 03/31/15 O SHORT 9930 EUR 1.0000 0 1,256,290 1,256,290 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
9,800 04/01/15 O SHORT 9620 EUR 1.0000 0 10,543 10,543 0
2,557 04/01/15 O SHORT 9651 EUR 1.0000 0 2,751 2,751 0

913 04/01/15 O COVER 9658 EUR 1.0000 0 1,011 982 29
0 04/02/15 S RGAIN 9660 EUR .0000 0 0 993 993

22,000 04/02/15 O COVER 9678 EUR 1.0000 0 24,378 23,942 437
62,400 04/07/15 O SHORT 9739 EUR 1.0000 0 67,770 67,770 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

27,000 04/08/15 O COVER 9766 EUR 1.0000 0 29,904 29,137 767
46,800 04/09/15 O SHORT 9795 EUR 1.0000 0 49,973 49,973 0
88,200 04/10/15 O SHORT 9823 EUR 1.0000 0 93,726 93,726 0
9,800 04/13/15 O COVER 9848 EUR 1.0000 0 10,832 10,361 471

48,200 04/14/15 O COVER 9900 EUR 1.0000 0 53,274 51,547 1,726
3,600 04/15/15 O SHORT 9943 EUR 1.0000 0 3,819 3,819 0

94,000 04/16/15 O COVER 9973 EUR 1.0000 0 103,889 100,575 3,313
129,200 04/17/15 O COVER 9997 EUR 1.0000 0 142,792 139,207 3,585
82,400 04/20/15 O SHORT 10024 EUR 1.0000 0 88,617 88,617 0
26,200 04/21/15 O SHORT 10066 EUR 1.0000 0 28,143 28,143 0
30,400 04/22/15 O COVER 10088 EUR 1.0000 0 33,556 32,601 955
63,400 04/23/15 O COVER 10129 EUR 1.0000 0 69,983 68,482 1,501
30,800 04/24/15 O SHORT 10163 EUR 1.0000 0 33,466 33,466 0
95,600 04/27/15 O SHORT 10193 EUR 1.0000 0 104,046 104,046 0
94,000 04/28/15 O COVER 10224 EUR 1.0000 0 103,682 103,226 456

143,000 04/29/15 O COVER 10240 EUR 1.0000 0 157,729 159,445 (1,716)
6,800 04/30/15 O SHORT 10262 EUR 1.0000 0 7,620 7,620 0
2,522 05/01/15 O SHORT 10285 EUR 1.0000 0 2,831 2,831 0

65,400 05/04/15 O SHORT 10319 EUR 1.0000 0 72,996 72,996 0
BROKER 0800102 MEMO

376,936 05/05/15 S SELL 4663 EUR 1.0000 0 439,680 421,697 (17,984)
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

120,000 05/05/15 O COVER 10337 EUR 1.0000 0 132,414 134,250 (1,836)
7,200 05/06/15 O SHORT 10356 EUR 1.0000 0 8,175 8,175 0

23,600 05/07/15 O SHORT 10386 EUR 1.0000 0 26,577 26,577 0
108,200 05/08/15 O SHORT 10410 EUR 1.0000 0 121,384 121,384 0
10,800 05/11/15 O COVER 10440 EUR 1.0000 0 11,930 12,044 (113)
76,600 05/12/15 O COVER 10461 EUR 1.0000 0 84,617 86,148 (1,531)
54,000 05/13/15 O COVER 10486 EUR 1.0000 0 59,652 61,304 (1,652)
96,200 05/14/15 O SHORT 10510 EUR 1.0000 0 109,476 109,476 0

232,518 05/14/15 O SHORT 10529 EUR 1.0000 0 264,605 264,605 0
59,800 05/15/15 O COVER 10540 EUR 1.0000 0 66,325 68,417 (2,092)
65,000 05/18/15 O SHORT 10576 EUR 1.0000 0 73,866 73,866 0

113,200 05/19/15 O SHORT 10593 EUR 1.0000 0 125,963 125,963 0
7,400 05/20/15 O COVER 10622 EUR 1.0000 0 8,214 8,216 (2)
3,600 05/21/15 O SHORT 10653 EUR 1.0000 0 4,004 4,004 0

19,000 05/22/15 O COVER 10701 EUR 1.0000 0 21,089 20,945 145
82,200 05/26/15 O COVER 10725 EUR 1.0000 0 91,240 89,577 1,662
63,800 05/27/15 O SHORT 10752 EUR 1.0000 0 69,386 69,386 0
42,800 05/28/15 O COVER 10777 EUR 1.0000 0 47,483 46,731 751

BROKER 0800102 MEMO
0 05/29/15 S SELL 4673 EUR 1.0000 0 0 0 0

BROKER
0 05/29/15 S RLOSS 4675 EUR .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
104,000 05/29/15 O COVER 10799 EUR 1.0000 0 115,378 114,020 1,358
10,800 06/01/15 O SHORT 10832 EUR 1.0000 0 11,769 11,769 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

2,502 06/01/15 O SHORT 10848 EUR 1.0000 0 2,726 2,726 0
43,200 06/02/15 O COVER 10876 EUR 1.0000 0 47,922 48,075 (153)
54,211 06/03/15 O SHORT 10908 EUR 1.0000 0 61,071 61,071 0
66,538 06/03/15 O SHORT 10910 EUR 1.0000 0 74,958 74,958 0
42,717 06/03/15 O COVER 10957 EUR 1.0000 0 47,421 48,122 (701)
14,732 06/04/15 O SHORT 10959 EUR 1.0000 0 16,620 16,620 0
10,360 06/04/15 O COVER 10961 EUR 1.0000 0 11,502 11,688 (186)
29,000 06/04/15 O SHORT 10963 EUR 1.0000 0 32,718 32,718 0

0 06/04/15 S RGAIN 10982 EUR .0000 0 0 65 65
58 06/04/15 O COVER 10984 EUR 1.0000 0 64 65 (1)

74,000 06/05/15 O SHORT 11006 EUR 1.0000 0 82,210 82,210 0
1,628 06/05/15 O COVER 11008 EUR 1.0000 0 1,808 1,808 (1)

73,232 06/05/15 O COVER 11010 EUR 1.0000 0 81,322 81,357 (35)
193,700 06/08/15 O SHORT 11053 EUR 1.0000 0 217,031 217,031 0
198,900 06/08/15 O COVER 11055 EUR 1.0000 0 221,017 222,858 (1,841)
64,250 06/08/15 O SHORT 11057 EUR 1.0000 0 71,989 71,989 0

303,960 06/09/15 O SHORT 11092 EUR 1.0000 0 341,788 341,788 0
266,220 06/09/15 O COVER 11094 EUR 1.0000 0 296,257 299,351 (3,094)
49,750 06/09/15 O SHORT 11096 EUR 1.0000 0 55,941 55,941 0

125,460 06/10/15 O COVER 11129 EUR 1.0000 0 139,643 141,801 (2,158)
145,000 06/10/15 O COVER 11131 EUR 1.0000 0 161,392 163,886 (2,494)
128,140 06/10/15 O SHORT 11133 EUR 1.0000 0 144,830 144,830 0
420,180 06/11/15 O COVER 11166 EUR 1.0000 0 468,055 472,051 (3,996)
394,740 06/11/15 O SHORT 11168 EUR 1.0000 0 443,471 443,471 0
21,500 06/11/15 O COVER 11170 EUR 1.0000 0 23,983 24,154 (172)

193,700 06/12/15 O COVER 11205 EUR 1.0000 0 216,067 218,271 (2,204)
9,180 06/12/15 O COVER 11207 EUR 1.0000 0 10,240 10,344 (104)

63,000 06/12/15 O SHORT 11209 EUR 1.0000 0 70,992 70,992 0
68,540 06/15/15 O COVER 11239 EUR 1.0000 0 76,476 77,131 (656)

146,880 06/15/15 O COVER 11241 EUR 1.0000 0 163,886 165,291 (1,405)
94,500 06/15/15 O SHORT 11243 EUR 1.0000 0 106,346 106,346 0
44,768 06/16/15 O COVER 11295 EUR 1.0000 0 49,970 50,295 (324)
78,282 06/16/15 O SHORT 11297 EUR 1.0000 0 87,946 87,946 0
79,213 06/16/15 O SHORT 11299 EUR 1.0000 0 88,992 88,992 0

101,468 06/16/15 O COVER 11301 EUR 1.0000 0 113,310 113,994 (685)
35,078 06/17/15 O SHORT 11337 EUR 1.0000 0 39,405 39,405 0
39,000 06/17/15 O SHORT 11339 EUR 1.0000 0 43,811 43,811 0
20,127 06/18/15 O SHORT 11376 EUR 1.0000 0 22,950 22,950 0
62,400 06/18/15 O COVER 11378 EUR 1.0000 0 69,709 71,155 (1,446)
67,000 06/18/15 O COVER 11380 EUR 1.0000 0 74,848 76,400 (1,553)
13,000 06/19/15 O COVER 11411 EUR 1.0000 0 14,523 14,728 (205)
28,900 06/19/15 O SHORT 11413 EUR 1.0000 0 32,741 32,741 0
32,250 06/19/15 O SHORT 11415 EUR 1.0000 0 36,536 36,536 0

384,800 06/22/15 O COVER 11454 EUR 1.0000 0 430,040 438,537 (8,497)
326,400 06/22/15 O COVER 11456 EUR 1.0000 0 364,774 371,982 (7,208)
211,750 06/22/15 O COVER 11458 EUR 1.0000 0 236,645 241,321 (4,676)
32,300 06/23/15 O COVER 11494 EUR 1.0000 0 36,097 36,123 (25)
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

10,675 06/23/15 O COVER 11496 EUR 1.0000 0 11,930 11,939 (8)
35,750 06/23/15 O COVER 11498 EUR 1.0000 0 39,953 39,981 (28)
75,150 06/24/15 O SHORT 11529 EUR 1.0000 0 84,052 84,052 0
30,600 06/24/15 O SHORT 11531 EUR 1.0000 0 34,225 34,225 0
32,000 06/24/15 O SHORT 11533 EUR 1.0000 0 35,790 35,790 0
10,020 06/25/15 O SHORT 11564 EUR 1.0000 0 11,215 11,215 0
15,300 06/25/15 O COVER 11566 EUR 1.0000 0 17,100 17,125 (24)
10,200 06/26/15 O COVER 11597 EUR 1.0000 0 11,400 11,363 37
75,150 06/26/15 O COVER 11599 EUR 1.0000 0 83,993 83,721 272
10,750 06/26/15 O COVER 11601 EUR 1.0000 0 12,015 11,976 39

418,200 06/29/15 O SHORT 11634 EUR 1.0000 0 466,314 466,314 0
786,570 06/29/15 O SHORT 11636 EUR 1.0000 0 877,065 877,065 0
201,750 06/29/15 O SHORT 11638 EUR 1.0000 0 224,961 224,961 0
109,867 06/30/15 O SHORT 11674 EUR 1.0000 0 122,414 122,414 0
150,300 06/30/15 O SHORT 11676 EUR 1.0000 0 167,464 167,464 0
137,700 06/30/15 O COVER 11678 EUR 1.0000 0 153,685 153,425 260

----------------- ------------ ------------------ ------------------ ----------------
19,981,894 314 TOTAL BUYS 0 25,044,942 25,044,942 0
20,489,638 307 TOTAL SELLS 0 26,174,124 25,869,896 (304,228)
32,986,270 386 TOTAL OTHER TRANSACTIONS 0 38,902,680 38,615,020 287,652

----------------- ------------ ------------------ ------------------ ----------------
73,457,802 SECURITY TOTAL 0 90,121,746 89,529,858 (16,576)

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
18 07/01/14 B BUY 11 100.0000 0 18 18 0
35 07/01/14 B BUY 27 100.0000 0 35 35 0

47,891 07/01/14 S SELL 58 100.0000 0 47,891 47,891 0
2 07/01/14 B BUY 170 100.0000 0 2 2 0

4,321 07/01/14 B BUY 240 100.0000 0 4,321 4,321 0
75 07/01/14 B BUY 329 100.0000 0 75 75 0

42,614,579 07/01/14 B BUY 390 100.0000 0 42,614,579 42,614,579 0
112,475 07/01/14 B BUY 522 100.0000 0 112,475 112,475 0

9,333 07/01/14 B BUY 545 100.0000 0 9,333 9,333 0
654,584 07/01/14 B BUY 548 100.0000 0 654,584 654,584 0

11 07/01/14 B BUY 897 100.0000 0 11 11 0
36,320 07/01/14 B BUY 1198 100.0000 0 36,320 36,320 0

4 07/01/14 B BUY 2251 100.0000 0 4 4 0
283,531 07/01/14 B BUY 2512 100.0000 0 283,531 283,531 0

1 07/01/14 B BUY 3789 100.0000 0 1 1 0
9 07/01/14 B BUY 5298 100.0000 0 9 9 0
5 07/01/14 B BUY 6502 100.0000 0 5 5 0

47,580,654 07/01/14 B BUY 24593 100.0000 0 47,580,654 47,580,654 0
299,193 07/01/14 B BUY 71566 100.0000 0 299,193 299,193 0

3 07/01/14 B BUY 70866824 100.0000 0 3 3 0
42,538 07/01/14 S SELL 71139883 100.0000 0 42,538 42,538 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

182,237 07/02/14 B BUY 62 100.0000 0 182,237 182,237 0
140,023 07/02/14 B BUY 244 100.0000 0 140,023 140,023 0

12,937,240 07/02/14 S SELL 396 100.0000 0 12,937,240 12,937,240 0
145,787 07/02/14 B BUY 529 100.0000 0 145,787 145,787 0
282,727 07/02/14 B BUY 552 100.0000 0 282,727 282,727 0
428,881 07/02/14 B BUY 555 100.0000 0 428,881 428,881 0

12,900,000 07/02/14 B BUY 694 100.0000 0 12,900,000 12,900,000 0
99,576 07/02/14 S SELL 1227 100.0000 0 99,576 99,576 0

307,219 07/02/14 B BUY 2559 100.0000 0 307,219 307,219 0
807,626 07/02/14 B BUY 24604 100.0000 0 807,626 807,626 0
175,047 07/02/14 S SELL 71591 100.0000 0 175,047 175,047 0
38,719 07/02/14 S SELL 71139885 100.0000 0 38,719 38,719 0

297,406 07/03/14 B BUY 65 100.0000 0 297,406 297,406 0
19,855 07/03/14 B BUY 247 100.0000 0 19,855 19,855 0

666,370 07/03/14 S SELL 402 100.0000 0 666,370 666,370 0
58,050 07/03/14 S SELL 534 100.0000 0 58,050 58,050 0
40,090 07/03/14 B BUY 557 100.0000 0 40,090 40,090 0
98,600 07/03/14 B BUY 560 100.0000 0 98,600 98,600 0
37,716 07/03/14 B BUY 1242 100.0000 0 37,716 37,716 0
33,961 07/03/14 B BUY 2586 100.0000 0 33,961 33,961 0

463,300 07/03/14 B BUY 24613 100.0000 0 463,300 463,300 0
351,489 07/07/14 B BUY 2 100.0000 0 351,489 351,489 0
105,531 07/07/14 B BUY 68 100.0000 0 105,531 105,531 0
103,455 07/07/14 B BUY 250 100.0000 0 103,455 103,455 0
591,379 07/07/14 B BUY 409 100.0000 0 591,379 591,379 0
89,100 07/07/14 B BUY 539 100.0000 0 89,100 89,100 0

208,890 07/07/14 B BUY 562 100.0000 0 208,890 208,890 0
133,110 07/07/14 B BUY 565 100.0000 0 133,110 133,110 0
162,482 07/07/14 B BUY 1269 100.0000 0 162,482 162,482 0
165,379 07/07/14 B BUY 2637 100.0000 0 165,379 165,379 0
202,742 07/07/14 B BUY 24621 100.0000 0 202,742 202,742 0
61,000 07/07/14 S SELL 71667 100.0000 0 61,000 61,000 0
5,516 07/07/14 S SELL 71139887 100.0000 0 5,516 5,516 0

76,683 07/08/14 B BUY 13 100.0000 0 76,683 76,683 0
105,531 07/08/14 S SELL 71 100.0000 0 105,531 105,531 0
68,970 07/08/14 S SELL 253 100.0000 0 68,970 68,970 0

377,661 07/08/14 S SELL 415 100.0000 0 377,661 377,661 0
272,700 07/08/14 S SELL 544 100.0000 0 272,700 272,700 0
139,260 07/08/14 S SELL 567 100.0000 0 139,260 139,260 0
433,840 07/08/14 S SELL 570 100.0000 0 433,840 433,840 0
41,847 07/08/14 S SELL 1284 100.0000 0 41,847 41,847 0

310,876 07/08/14 S SELL 2664 100.0000 0 310,876 310,876 0
47,876 07/08/14 B BUY 3791 100.0000 0 47,876 47,876 0
4,112 07/08/14 B BUY 24629 100.0000 0 4,112 4,112 0

115,906 07/08/14 B BUY 71696 100.0000 0 115,906 115,906 0
1,334 07/08/14 B BUY 71139890 100.0000 0 1,334 1,334 0

2,569,064 07/09/14 B BUY 21 100.0000 0 2,569,064 2,569,064 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

220,656 07/09/14 S SELL 74 100.0000 0 220,656 220,656 0
110,770 07/09/14 S SELL 256 100.0000 0 110,770 110,770 0

1,494,981 07/09/14 B BUY 421 100.0000 0 1,494,981 1,494,981 0
159,300 07/09/14 S SELL 551 100.0000 0 159,300 159,300 0
223,660 07/09/14 S SELL 572 100.0000 0 223,660 223,660 0
512,720 07/09/14 S SELL 575 100.0000 0 512,720 512,720 0

1,969 07/09/14 S SELL 1299 100.0000 0 1,969 1,969 0
352,382 07/09/14 S SELL 2691 100.0000 0 352,382 352,382 0
538,140 07/09/14 S SELL 71728 100.0000 0 538,140 538,140 0

1,400 07/09/14 S SELL 71139892 100.0000 0 1,400 1,400 0
2,920,553 07/10/14 S SELL 53 100.0000 0 2,920,553 2,920,553 0
143,906 07/10/14 S SELL 77 100.0000 0 143,906 143,906 0
71,060 07/10/14 B BUY 259 100.0000 0 71,060 71,060 0

791,025 07/10/14 B BUY 428 100.0000 0 791,025 791,025 0
6,750 07/10/14 S SELL 556 100.0000 0 6,750 6,750 0

143,480 07/10/14 B BUY 577 100.0000 0 143,480 143,480 0
170,085 07/10/14 B BUY 580 100.0000 0 170,085 170,085 0
38,752 07/10/14 B BUY 1314 100.0000 0 38,752 38,752 0
63,431 07/10/14 B BUY 2718 100.0000 0 63,431 63,431 0

196,664 07/10/14 S SELL 24644 100.0000 0 196,664 196,664 0
57,785 07/10/14 B BUY 71758 100.0000 0 57,785 57,785 0

1,759,832 07/11/14 S SELL 16 100.0000 0 1,759,832 1,759,832 0
798,197 07/11/14 B BUY 81 100.0000 0 798,197 798,197 0
166,111 07/11/14 S SELL 173 100.0000 0 166,111 166,111 0
98,230 07/11/14 S SELL 262 100.0000 0 98,230 98,230 0

32,177,663 07/11/14 B BUY 330 100.0000 0 32,177,663 32,177,663 0
15,306,541 07/11/14 B BUY 436 100.0000 0 15,306,541 15,306,541 0

178,200 07/11/14 S SELL 561 100.0000 0 178,200 178,200 0
198,340 07/11/14 S SELL 582 100.0000 0 198,340 198,340 0
59,810 07/11/14 S SELL 589 100.0000 0 59,810 59,810 0

3,590,937 07/11/14 S SELL 1388 100.0000 0 3,590,937 3,590,937 0
1,888,190 07/11/14 B BUY 2735 100.0000 0 1,888,190 1,888,190 0

21,800 07/11/14 B BUY 24654 100.0000 0 21,800 21,800 0
38,858 07/11/14 B BUY 71789 100.0000 0 38,858 38,858 0
70,334 07/11/14 S SELL 71139914 100.0000 0 70,334 70,334 0

321,223 07/14/14 B BUY 19 100.0000 0 321,223 321,223 0
48,070 07/14/14 B BUY 265 100.0000 0 48,070 48,070 0

32,177,663 07/14/14 S SELL 344 100.0000 0 32,177,663 32,177,663 0
1,032,273 07/14/14 B BUY 345 100.0000 0 1,032,273 1,032,273 0
1,064,610 07/14/14 S SELL 444 100.0000 0 1,064,610 1,064,610 0

27,000 07/14/14 S SELL 566 100.0000 0 27,000 27,000 0
97,060 07/14/14 B BUY 587 100.0000 0 97,060 97,060 0
37,335 07/14/14 B BUY 594 100.0000 0 37,335 37,335 0

12,900,000 07/14/14 S SELL 698 100.0000 0 12,900,000 12,900,000 0
34,466 07/14/14 S SELL 1390 100.0000 0 34,466 34,466 0
11,286 07/14/14 S SELL 2743 100.0000 0 11,286 11,286 0
5,222 07/14/14 B BUY 24662 100.0000 0 5,222 5,222 0
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FD495 PAGE 370
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

96,643 07/14/14 S SELL 71820 100.0000 0 96,643 96,643 0
513,941 07/14/14 S SELL 71139920 100.0000 0 513,941 513,941 0
89,870 07/15/14 B BUY 268 100.0000 0 89,870 89,870 0

23,252,207 07/15/14 B BUY 352 100.0000 0 23,252,207 23,252,207 0
385,504 07/15/14 B BUY 452 100.0000 0 385,504 385,504 0
79,650 07/15/14 B BUY 571 100.0000 0 79,650 79,650 0

181,460 07/15/14 B BUY 592 100.0000 0 181,460 181,460 0
277,065 07/15/14 B BUY 599 100.0000 0 277,065 277,065 0
548,383 07/15/14 B BUY 1475 100.0000 0 548,383 548,383 0
58,528 07/15/14 B BUY 2750 100.0000 0 58,528 58,528 0
7,415 07/15/14 B BUY 24671 100.0000 0 7,415 7,415 0

528,579 07/15/14 S SELL 71139925 100.0000 0 528,579 528,579 0
321,223 07/16/14 S SELL 24 100.0000 0 321,223 321,223 0
31,350 07/16/14 S SELL 271 100.0000 0 31,350 31,350 0

1,598,983 07/16/14 B BUY 346 100.0000 0 1,598,983 1,598,983 0
22,330,336 07/16/14 S SELL 362 100.0000 0 22,330,336 22,330,336 0
23,832,417 07/16/14 B BUY 463 100.0000 0 23,832,417 23,832,417 0

132,300 07/16/14 S SELL 576 100.0000 0 132,300 132,300 0
63,300 07/16/14 S SELL 597 100.0000 0 63,300 63,300 0
84,495 07/16/14 S SELL 604 100.0000 0 84,495 84,495 0
29,674 07/16/14 B BUY 1514 100.0000 0 29,674 29,674 0
18,402 07/16/14 S SELL 2757 100.0000 0 18,402 18,402 0

69 07/16/14 B BUY 24679 100.0000 0 69 69 0
101,307 07/16/14 S SELL 71139927 100.0000 0 101,307 101,307 0
71,060 07/17/14 B BUY 274 100.0000 0 71,060 71,060 0

921,871 07/17/14 S SELL 364 100.0000 0 921,871 921,871 0
730,000 07/17/14 B BUY 365 100.0000 0 730,000 730,000 0

2,712,639 07/17/14 B BUY 471 100.0000 0 2,712,639 2,712,639 0
62,100 07/17/14 S SELL 581 100.0000 0 62,100 62,100 0

143,480 07/17/14 B BUY 602 100.0000 0 143,480 143,480 0
259,380 07/17/14 B BUY 609 100.0000 0 259,380 259,380 0
453,245 07/17/14 B BUY 1557 100.0000 0 453,245 453,245 0
881,615 07/17/14 S SELL 2789 100.0000 0 881,615 881,615 0

8,132 07/17/14 S SELL 71139929 100.0000 0 8,132 8,132 0
321,223 07/18/14 B BUY 26 100.0000 0 321,223 321,223 0
221,540 07/18/14 S SELL 277 100.0000 0 221,540 221,540 0
151,891 07/18/14 B BUY 365 100.0000 0 151,891 151,891 0

1,072,606 07/18/14 S SELL 479 100.0000 0 1,072,606 1,072,606 0
34 07/18/14 S SELL 562 100.0000 0 34 34 0

245,700 07/18/14 S SELL 586 100.0000 0 245,700 245,700 0
447,320 07/18/14 S SELL 607 100.0000 0 447,320 447,320 0
501,075 07/18/14 S SELL 614 100.0000 0 501,075 501,075 0
615,258 07/18/14 S SELL 1596 100.0000 0 615,258 615,258 0
191,215 07/18/14 S SELL 2816 100.0000 0 191,215 191,215 0
88,844 07/18/14 B BUY 71891 100.0000 0 88,844 88,844 0

450,765 07/18/14 B BUY 71139938 100.0000 0 450,765 450,765 0
188,100 07/21/14 B BUY 280 100.0000 0 188,100 188,100 0
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FD495 PAGE 371
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,097,992 07/21/14 B BUY 485 100.0000 0 1,097,992 1,097,992 0
34 07/21/14 B BUY 563 100.0000 0 34 34 0

234,900 07/21/14 B BUY 591 100.0000 0 234,900 234,900 0
379,800 07/21/14 B BUY 612 100.0000 0 379,800 379,800 0
296,715 07/21/14 B BUY 619 100.0000 0 296,715 296,715 0
210,720 07/21/14 B BUY 1637 100.0000 0 210,720 210,720 0
20,064 07/21/14 S SELL 2843 100.0000 0 20,064 20,064 0

95 07/21/14 S SELL 71139940 100.0000 0 95 95 0
55,385 07/22/14 S SELL 283 100.0000 0 55,385 55,385 0
2,744 07/22/14 S SELL 491 100.0000 0 2,744 2,744 0

56,700 07/22/14 S SELL 596 100.0000 0 56,700 56,700 0
111,830 07/22/14 S SELL 617 100.0000 0 111,830 111,830 0
151,305 07/22/14 S SELL 624 100.0000 0 151,305 151,305 0
78,002 07/22/14 S SELL 666 100.0000 0 78,002 78,002 0

219,280 07/22/14 S SELL 1668 100.0000 0 219,280 219,280 0
87,646 07/22/14 S SELL 2872 100.0000 0 87,646 87,646 0
89,870 07/23/14 B BUY 290 100.0000 0 89,870 89,870 0

691,803 07/23/14 B BUY 497 100.0000 0 691,803 691,803 0
105,300 07/23/14 B BUY 601 100.0000 0 105,300 105,300 0
181,460 07/23/14 B BUY 622 100.0000 0 181,460 181,460 0
192,570 07/23/14 B BUY 630 100.0000 0 192,570 192,570 0
243,108 07/23/14 B BUY 1707 100.0000 0 243,108 243,108 0
264,631 07/23/14 B BUY 2902 100.0000 0 264,631 264,631 0

1,523 07/23/14 S SELL 71139942 100.0000 0 1,523 1,523 0
61,655 07/24/14 B BUY 293 100.0000 0 61,655 61,655 0

384,803 07/24/14 B BUY 503 100.0000 0 384,803 384,803 0
43,200 07/24/14 B BUY 607 100.0000 0 43,200 43,200 0

124,490 07/24/14 B BUY 634 100.0000 0 124,490 124,490 0
64,845 07/24/14 B BUY 636 100.0000 0 64,845 64,845 0
80,831 07/24/14 S SELL 1746 100.0000 0 80,831 80,831 0
48,141 07/24/14 B BUY 2933 100.0000 0 48,141 48,141 0
2,516 07/24/14 B BUY 71139944 100.0000 0 2,516 2,516 0

1,006,475 07/25/14 S SELL 87 100.0000 0 1,006,475 1,006,475 0
903,925 07/25/14 B BUY 297 100.0000 0 903,925 903,925 0

1,487,333 07/25/14 B BUY 370 100.0000 0 1,487,333 1,487,333 0
5,315,568 07/25/14 S SELL 510 100.0000 0 5,315,568 5,315,568 0
688,500 07/25/14 B BUY 611 100.0000 0 688,500 688,500 0

1,825,150 07/25/14 B BUY 631 100.0000 0 1,825,150 1,825,150 0
1,572,000 07/25/14 B BUY 640 100.0000 0 1,572,000 1,572,000 0
183,892 07/25/14 B BUY 1792 100.0000 0 183,892 183,892 0

10,491,903 07/25/14 S SELL 2970 100.0000 0 10,491,903 10,491,903 0
2,420 07/25/14 B BUY 24726 100.0000 0 2,420 2,420 0

12,000,000 07/25/14 B BUY 71139946 100.0000 0 12,000,000 12,000,000 0
357,188 07/28/14 B BUY 91 100.0000 0 357,188 357,188 0

2,598,984 07/28/14 B BUY 374 100.0000 0 2,598,984 2,598,984 0
72,288 07/28/14 B BUY 512 100.0000 0 72,288 72,288 0
87,271 07/28/14 B BUY 1831 100.0000 0 87,271 87,271 0
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FD495 PAGE 372
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,857,089 07/28/14 S SELL 3004 100.0000 0 1,857,089 1,857,089 0
858 07/28/14 B BUY 24728 100.0000 0 858 858 0

1,105 07/28/14 S SELL 71139948 100.0000 0 1,105 1,105 0
127,000 07/29/14 S SELL 94 100.0000 0 127,000 127,000 0
548,670 07/29/14 B BUY 376 100.0000 0 548,670 548,670 0
29,755 07/29/14 B BUY 514 100.0000 0 29,755 29,755 0

121,985 07/29/14 B BUY 1874 100.0000 0 121,985 121,985 0
6,273 07/29/14 S SELL 3072 100.0000 0 6,273 6,273 0

26,764 07/29/14 S SELL 71139950 100.0000 0 26,764 26,764 0
261,938 07/30/14 B BUY 97 100.0000 0 261,938 261,938 0

4,576,733 07/30/14 B BUY 383 100.0000 0 4,576,733 4,576,733 0
21,261,220 07/30/14 S SELL 519 100.0000 0 21,261,220 21,261,220 0

70,344 07/30/14 B BUY 1917 100.0000 0 70,344 70,344 0
755,980 07/30/14 S SELL 3105 100.0000 0 755,980 755,980 0

7,481,774 07/30/14 S SELL 71139957 100.0000 0 7,481,774 7,481,774 0
571,500 07/31/14 S SELL 100 100.0000 0 571,500 571,500 0

6,349,598 07/31/14 S SELL 299 100.0000 0 6,349,598 6,349,598 0
11,705,817 07/31/14 S SELL 402 100.0000 0 11,705,817 11,705,817 0

152,272,039 07/31/14 B BUY 526 100.0000 0 152,272,039 152,272,039 0
15,594,754 07/31/14 S SELL 615 100.0000 0 15,594,754 15,594,754 0
50,416,887 07/31/14 S SELL 643 100.0000 0 50,416,887 50,416,887 0

7,539 07/31/14 B BUY 899 100.0000 0 7,539 7,539 0
117,246 07/31/14 B BUY 1960 100.0000 0 117,246 117,246 0
157,098 07/31/14 B BUY 3138 100.0000 0 157,098 157,098 0
334,985 07/31/14 S SELL 5401 100.0000 0 334,985 334,985 0

79,660,440 07/31/14 S SELL 24731 100.0000 0 79,660,440 79,660,440 0
3,668,004 07/31/14 S SELL 71139969 100.0000 0 3,668,004 3,668,004 0

22 08/01/14 B BUY 28 100.0000 0 22 22 0
15,981 08/01/14 B BUY 104 100.0000 0 15,981 15,981 0

2 08/01/14 B BUY 184 100.0000 0 2 2 0
174 08/01/14 B BUY 301 100.0000 0 174 174 0
254 08/01/14 B BUY 404 100.0000 0 254 254 0

43,523 08/01/14 S SELL 531 100.0000 0 43,523 43,523 0
480 08/01/14 B BUY 619 100.0000 0 480 480 0

1,088 08/01/14 B BUY 636 100.0000 0 1,088 1,088 0
1,553 08/01/14 B BUY 645 100.0000 0 1,553 1,553 0

130 08/01/14 B BUY 673 100.0000 0 130 130 0
153 08/01/14 B BUY 701 100.0000 0 153 153 0
13 08/01/14 B BUY 901 100.0000 0 13 13 0

550,224 08/01/14 S SELL 2004 100.0000 0 550,224 550,224 0
5 08/01/14 B BUY 2513 100.0000 0 5 5 0

5,098,823 08/01/14 S SELL 3172 100.0000 0 5,098,823 5,098,823 0
3 08/01/14 B BUY 3793 100.0000 0 3 3 0

11 08/01/14 B BUY 5403 100.0000 0 11 11 0
2,518 08/01/14 B BUY 24733 100.0000 0 2,518 2,518 0

88,844 08/01/14 S SELL 72020 100.0000 0 88,844 88,844 0
4 08/01/14 B BUY 70866826 100.0000 0 4 4 0
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FD495 PAGE 373
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

342,340 08/01/14 S SELL 71139977 100.0000 0 342,340 342,340 0
298 08/04/14 S SELL 29 100.0000 0 298 298 0

95,204 08/04/14 B BUY 108 100.0000 0 95,204 95,204 0
12 08/04/14 S SELL 304 100.0000 0 12 12 0

176,767 08/04/14 B BUY 413 100.0000 0 176,767 176,767 0
29,814 08/04/14 B BUY 537 100.0000 0 29,814 29,814 0

26 08/04/14 S SELL 623 100.0000 0 26 26 0
25 08/04/14 S SELL 640 100.0000 0 25 25 0
36 08/04/14 S SELL 647 100.0000 0 36 36 0
158 08/04/14 S SELL 676 100.0000 0 158 158 0

778,009 08/04/14 S SELL 2073 100.0000 0 778,009 778,009 0
1,297,699 08/04/14 S SELL 3233 100.0000 0 1,297,699 1,297,699 0

43,107 08/04/14 S SELL 71139979 100.0000 0 43,107 43,107 0
286,394 08/05/14 B BUY 31 100.0000 0 286,394 286,394 0
31,750 08/05/14 B BUY 111 100.0000 0 31,750 31,750 0

177,796 08/05/14 S SELL 539 100.0000 0 177,796 177,796 0
379,453 08/05/14 S SELL 2109 100.0000 0 379,453 379,453 0

1,041,246 08/05/14 B BUY 3271 100.0000 0 1,041,246 1,041,246 0
271,504 08/05/14 B BUY 72051 100.0000 0 271,504 271,504 0
111,125 08/06/14 B BUY 114 100.0000 0 111,125 111,125 0

32,577,042 08/06/14 B BUY 545 100.0000 0 32,577,042 32,577,042 0
73,861 08/06/14 S SELL 679 100.0000 0 73,861 73,861 0

23,308,938 08/06/14 S SELL 2156 100.0000 0 23,308,938 23,308,938 0
9,299,673 08/06/14 S SELL 3307 100.0000 0 9,299,673 9,299,673 0

76,531 08/07/14 B BUY 33 100.0000 0 76,531 76,531 0
7,938 08/07/14 S SELL 117 100.0000 0 7,938 7,938 0
9,679 08/07/14 S SELL 547 100.0000 0 9,679 9,679 0

72,908 08/07/14 B BUY 905 100.0000 0 72,908 72,908 0
72,204 08/07/14 B BUY 2567 100.0000 0 72,204 72,204 0
47,781 08/07/14 B BUY 3795 100.0000 0 47,781 47,781 0
30,972 08/07/14 S SELL 71139983 100.0000 0 30,972 30,972 0

277,813 08/08/14 B BUY 120 100.0000 0 277,813 277,813 0
42,617,946 08/08/14 S SELL 552 100.0000 0 42,617,946 42,617,946 0
22,989,130 08/08/14 B BUY 2252 100.0000 0 22,989,130 22,989,130 0
5,376,200 08/08/14 B BUY 3373 100.0000 0 5,376,200 5,376,200 0
228,741 08/08/14 S SELL 72103 100.0000 0 228,741 228,741 0
55,563 08/11/14 B BUY 123 100.0000 0 55,563 55,563 0
64,345 08/11/14 B BUY 554 100.0000 0 64,345 64,345 0

385,409 08/11/14 S SELL 2325 100.0000 0 385,409 385,409 0
1,903,785 08/11/14 B BUY 3406 100.0000 0 1,903,785 1,903,785 0
1,649,338 08/12/14 B BUY 560 100.0000 0 1,649,338 1,649,338 0

75 08/12/14 B BUY 906 100.0000 0 75 75 0
21,722 08/12/14 B BUY 71140014 100.0000 0 21,722 21,722 0

844,266 08/13/14 S SELL 565 100.0000 0 844,266 844,266 0
18,577 08/13/14 S SELL 71140016 100.0000 0 18,577 18,577 0

325,467 08/14/14 B BUY 426 100.0000 0 325,467 325,467 0
2,055,338 08/14/14 B BUY 570 100.0000 0 2,055,338 2,055,338 0
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FD495 PAGE 374
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

257,645 08/14/14 S SELL 71140021 100.0000 0 257,645 257,645 0
1,838,084 08/15/14 B BUY 575 100.0000 0 1,838,084 1,838,084 0
496,639 08/15/14 S SELL 71140025 100.0000 0 496,639 496,639 0
362,976 08/18/14 B BUY 430 100.0000 0 362,976 362,976 0
310,669 08/18/14 B BUY 580 100.0000 0 310,669 310,669 0
71,968 08/18/14 S SELL 71140027 100.0000 0 71,968 71,968 0

1,764,228 08/19/14 B BUY 585 100.0000 0 1,764,228 1,764,228 0
1,123,226 08/20/14 B BUY 591 100.0000 0 1,123,226 1,123,226 0

6,046 08/20/14 B BUY 71140029 100.0000 0 6,046 6,046 0
403,823 08/21/14 B BUY 595 100.0000 0 403,823 403,823 0

323 08/21/14 S SELL 71140031 100.0000 0 323 323 0
23,292,532 08/22/14 B BUY 601 100.0000 0 23,292,532 23,292,532 0
22,000,000 08/22/14 S SELL 2786 100.0000 0 22,000,000 22,000,000 0

641,044 08/22/14 B BUY 72145 100.0000 0 641,044 641,044 0
7,000,000 08/25/14 S SELL 603 100.0000 0 7,000,000 7,000,000 0
7,000,000 08/25/14 B BUY 71140033 100.0000 0 7,000,000 7,000,000 0

64,037 08/26/14 B BUY 444 100.0000 0 64,037 64,037 0
1,760,739 08/26/14 B BUY 610 100.0000 0 1,760,739 1,760,739 0
793,700 08/27/14 B BUY 615 100.0000 0 793,700 793,700 0
72,204 08/27/14 S SELL 2723 100.0000 0 72,204 72,204 0

6,618,781 08/27/14 B BUY 71140034 100.0000 0 6,618,781 6,618,781 0
3,000,000 08/28/14 B BUY 4 100.0000 0 3,000,000 3,000,000 0
9,000,000 08/28/14 B BUY 9 100.0000 0 9,000,000 9,000,000 0
4,492,199 08/28/14 B BUY 461 100.0000 0 4,492,199 4,492,199 0

27,961,952 08/28/14 S SELL 624 100.0000 0 27,961,952 27,961,952 0
7,389,501 08/28/14 S SELL 71140041 100.0000 0 7,389,501 7,389,501 0
3,000,000 08/29/14 S SELL 6 100.0000 0 3,000,000 3,000,000 0
9,000,000 08/29/14 S SELL 10 100.0000 0 9,000,000 9,000,000 0
9,630,000 08/29/14 S SELL 470 100.0000 0 9,630,000 9,630,000 0
2,536,747 08/29/14 S SELL 630 100.0000 0 2,536,747 2,536,747 0
3,412,804 08/29/14 S SELL 71140050 100.0000 0 3,412,804 3,412,804 0

4 09/02/14 B BUY 10 100.0000 0 4 4 0
12 09/02/14 B BUY 13 100.0000 0 12 12 0
14 09/02/14 B BUY 35 100.0000 0 14 14 0
9 09/02/14 B BUY 42 100.0000 0 9 9 0

108 09/02/14 B BUY 168 100.0000 0 108 108 0
227 09/02/14 B BUY 477 100.0000 0 227 227 0

808,385 09/02/14 B BUY 636 100.0000 0 808,385 808,385 0
1,260 09/02/14 B BUY 642 100.0000 0 1,260 1,260 0

0 09/02/14 B BUY 682 100.0000 0 0 0 0
17 09/02/14 B BUY 910 100.0000 0 17 17 0
7 09/02/14 B BUY 2766 100.0000 0 7 7 0

507 09/02/14 B BUY 3083 100.0000 0 507 507 0
5 09/02/14 B BUY 3797 100.0000 0 5 5 0

251 09/02/14 B BUY 3888 100.0000 0 251 251 0
10 09/02/14 B BUY 72166 100.0000 0 10 10 0
4 09/02/14 B BUY 70866830 100.0000 0 4 4 0
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FD495 PAGE 375
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

363,164 09/02/14 S SELL 71140057 100.0000 0 363,164 363,164 0
29,544,331 09/03/14 B BUY 642 100.0000 0 29,544,331 29,544,331 0

49 09/03/14 S SELL 3154 100.0000 0 49 49 0
275 09/03/14 S SELL 3925 100.0000 0 275 275 0
210 09/03/14 S SELL 72168 100.0000 0 210 210 0

35,186 09/03/14 S SELL 71140059 100.0000 0 35,186 35,186 0
436,855 09/04/14 B BUY 647 100.0000 0 436,855 436,855 0
22,477 09/04/14 B BUY 71140082 100.0000 0 22,477 22,477 0

380,844 09/05/14 S SELL 652 100.0000 0 380,844 380,844 0
55,502 09/08/14 B BUY 38 100.0000 0 55,502 55,502 0

488,514 09/08/14 B BUY 657 100.0000 0 488,514 488,514 0
34,652 09/08/14 B BUY 3799 100.0000 0 34,652 34,652 0
5,553 09/08/14 S SELL 71140085 100.0000 0 5,553 5,553 0

1,237,193 09/09/14 S SELL 662 100.0000 0 1,237,193 1,237,193 0
1,468 09/09/14 S SELL 71140088 100.0000 0 1,468 1,468 0

311,567 09/10/14 S SELL 39 100.0000 0 311,567 311,567 0
311,567 09/10/14 B BUY 663 100.0000 0 311,567 311,567 0
911,128 09/11/14 S SELL 673 100.0000 0 911,128 911,128 0

4,402 09/11/14 B BUY 913 100.0000 0 4,402 4,402 0
90,611 09/11/14 B BUY 3440 100.0000 0 90,611 90,611 0
19,038 09/11/14 S SELL 71140090 100.0000 0 19,038 19,038 0

279,973 09/12/14 B BUY 682 100.0000 0 279,973 279,973 0
90,611 09/12/14 S SELL 3484 100.0000 0 90,611 90,611 0

240,894 09/12/14 S SELL 71140099 100.0000 0 240,894 240,894 0
1,965,043 09/15/14 S SELL 687 100.0000 0 1,965,043 1,965,043 0
154,214 09/15/14 S SELL 72193 100.0000 0 154,214 154,214 0

3,685 09/15/14 S SELL 71140101 100.0000 0 3,685 3,685 0
423,533 09/16/14 S SELL 693 100.0000 0 423,533 423,533 0
488,856 09/16/14 S SELL 71140104 100.0000 0 488,856 488,856 0

6,000,000 09/17/14 B BUY 2 100.0000 0 6,000,000 6,000,000 0
110,000 09/17/14 B BUY 489 100.0000 0 110,000 110,000 0

34,911,386 09/17/14 S SELL 644 100.0000 0 34,911,386 34,911,386 0
30,670,474 09/17/14 B BUY 701 100.0000 0 30,670,474 30,670,474 0

55,185 09/17/14 S SELL 71140107 100.0000 0 55,185 55,185 0
60,896 09/18/14 S SELL 706 100.0000 0 60,896 60,896 0
7,866 09/18/14 S SELL 71140109 100.0000 0 7,866 7,866 0

1,965,575 09/19/14 B BUY 711 100.0000 0 1,965,575 1,965,575 0
1,498,106 09/22/14 S SELL 8 100.0000 0 1,498,106 1,498,106 0
162,933 09/22/14 B BUY 195 100.0000 0 162,933 162,933 0
32,527 09/22/14 B BUY 716 100.0000 0 32,527 32,527 0

452 09/22/14 S SELL 71140111 100.0000 0 452 452 0
220,731 09/23/14 B BUY 21 100.0000 0 220,731 220,731 0

2,590,054 09/23/14 S SELL 721 100.0000 0 2,590,054 2,590,054 0
6,137 09/23/14 B BUY 71140114 100.0000 0 6,137 6,137 0

2,183,452 09/24/14 S SELL 22 100.0000 0 2,183,452 2,183,452 0
2,149,934 09/24/14 S SELL 727 100.0000 0 2,149,934 2,149,934 0

49,579 09/24/14 B BUY 914 100.0000 0 49,579 49,579 0

JPMorgan Investor Services
Fgnvc!Rknqvu!Fkucdknkv{!cpf!Uwtxkxqtujkr!Rncp!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Rncp!Pwodgt<!615!

GKP<!69.1329659!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Lwpg!41-!3127!



FD495 PAGE 376
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

3,419 09/24/14 B BUY 71140134 100.0000 0 3,419 3,419 0
1,746,473 09/25/14 S SELL 23 100.0000 0 1,746,473 1,746,473 0

162 09/25/14 S SELL 312 100.0000 0 162 162 0
2,135,226 09/25/14 B BUY 732 100.0000 0 2,135,226 2,135,226 0
335,139 09/25/14 S SELL 72224 100.0000 0 335,139 335,139 0
26,522 09/25/14 B BUY 71140135 100.0000 0 26,522 26,522 0

714,581 09/26/14 B BUY 38 100.0000 0 714,581 714,581 0
162 09/26/14 B BUY 317 100.0000 0 162 162 0

12,618,166 09/26/14 S SELL 739 100.0000 0 12,618,166 12,618,166 0
33,788 09/26/14 B BUY 16483 100.0000 0 33,788 33,788 0

7,983,925 09/26/14 B BUY 71140138 100.0000 0 7,983,925 7,983,925 0
1,000,000 09/29/14 B BUY 12 100.0000 0 1,000,000 1,000,000 0
4,000,000 09/29/14 B BUY 15 100.0000 0 4,000,000 4,000,000 0
237,384 09/29/14 S SELL 40 100.0000 0 237,384 237,384 0

17,516,235 09/29/14 B BUY 496 100.0000 0 17,516,235 17,516,235 0
37,036,670 09/29/14 S SELL 749 100.0000 0 37,036,670 37,036,670 0
7,381,300 09/29/14 S SELL 71140145 100.0000 0 7,381,300 7,381,300 0
1,000,000 09/30/14 S SELL 13 100.0000 0 1,000,000 1,000,000 0
4,000,000 09/30/14 S SELL 16 100.0000 0 4,000,000 4,000,000 0

3 09/30/14 S SELL 326 100.0000 0 3 3 0
16,500,000 09/30/14 S SELL 510 100.0000 0 16,500,000 16,500,000 0

230,984 09/30/14 S SELL 757 100.0000 0 230,984 230,984 0
3,395,573 09/30/14 S SELL 71140154 100.0000 0 3,395,573 3,395,573 0

1 10/01/14 B BUY 15 100.0000 0 1 1 0
4 10/01/14 B BUY 18 100.0000 0 4 4 0
8 10/01/14 B BUY 43 100.0000 0 8 8 0

11 10/01/14 B BUY 44 100.0000 0 11 11 0
530,641 10/01/14 B BUY 44 100.0000 0 530,641 530,641 0

116 10/01/14 B BUY 246 100.0000 0 116 116 0
2 10/01/14 B BUY 331 100.0000 0 2 2 0

37 10/01/14 S SELL 493 100.0000 0 37 37 0
1,250,254 10/01/14 S SELL 514 100.0000 0 1,250,254 1,250,254 0

433 10/01/14 S SELL 537 100.0000 0 433 433 0
691 10/01/14 B BUY 646 100.0000 0 691 691 0

50,800,436 10/01/14 B BUY 767 100.0000 0 50,800,436 50,800,436 0
19 10/01/14 B BUY 918 100.0000 0 19 19 0
6 10/01/14 B BUY 3027 100.0000 0 6 6 0
6 10/01/14 B BUY 3801 100.0000 0 6 6 0

23 10/01/14 B BUY 4132 100.0000 0 23 23 0
272 10/01/14 B BUY 4300 100.0000 0 272 272 0
0 10/01/14 B BUY 16486 100.0000 0 0 0 0

20 10/01/14 B BUY 72287 100.0000 0 20 20 0
4 10/01/14 B BUY 70866832 100.0000 0 4 4 0

383,809 10/01/14 S SELL 71140172 100.0000 0 383,809 383,809 0
999,784 10/02/14 B BUY 69 100.0000 0 999,784 999,784 0

37 10/02/14 B BUY 494 100.0000 0 37 37 0
433 10/02/14 B BUY 538 100.0000 0 433 433 0
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FD495 PAGE 377
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

2,638,832 10/02/14 S SELL 773 100.0000 0 2,638,832 2,638,832 0
16,988 10/02/14 B BUY 71140173 100.0000 0 16,988 16,988 0

476,000 10/03/14 B BUY 49 100.0000 0 476,000 476,000 0
999,784 10/03/14 S SELL 71 100.0000 0 999,784 999,784 0

1,018,579 10/03/14 S SELL 780 100.0000 0 1,018,579 1,018,579 0
645,000 10/06/14 B BUY 50 100.0000 0 645,000 645,000 0
183,253 10/06/14 B BUY 522 100.0000 0 183,253 183,253 0

7,899,415 10/06/14 B BUY 787 100.0000 0 7,899,415 7,899,415 0
379,838 10/06/14 B BUY 72384 100.0000 0 379,838 379,838 0

8,501 10/06/14 S SELL 71140175 100.0000 0 8,501 8,501 0
74,630 10/07/14 B BUY 45 100.0000 0 74,630 74,630 0

106 10/07/14 S SELL 126 100.0000 0 106 106 0
76,926 10/07/14 S SELL 793 100.0000 0 76,926 76,926 0
46,594 10/07/14 B BUY 3803 100.0000 0 46,594 46,594 0

574,112 10/07/14 S SELL 72394 100.0000 0 574,112 574,112 0
2,175,731 10/08/14 B BUY 523 100.0000 0 2,175,731 2,175,731 0
3,501,831 10/08/14 S SELL 799 100.0000 0 3,501,831 3,501,831 0

208 10/08/14 S SELL 71140177 100.0000 0 208 208 0
4,197,815 10/09/14 B BUY 805 100.0000 0 4,197,815 4,197,815 0

11,926 10/09/14 B BUY 71140183 100.0000 0 11,926 11,926 0
6,188,513 10/10/14 S SELL 811 100.0000 0 6,188,513 6,188,513 0

15,066 10/10/14 S SELL 71140185 100.0000 0 15,066 15,066 0
1,168,121 10/14/14 B BUY 54 100.0000 0 1,168,121 1,168,121 0
1,168,121 10/14/14 B BUY 334 100.0000 0 1,168,121 1,168,121 0
5,920,183 10/14/14 S SELL 821 100.0000 0 5,920,183 5,920,183 0
369,475 10/14/14 S SELL 71140193 100.0000 0 369,475 369,475 0
166,241 10/15/14 S SELL 57 100.0000 0 166,241 166,241 0
838,947 10/15/14 B BUY 336 100.0000 0 838,947 838,947 0

1,174,655 10/15/14 B BUY 828 100.0000 0 1,174,655 1,174,655 0
9,120 10/15/14 B BUY 72405 100.0000 0 9,120 9,120 0

12,724 10/15/14 B BUY 71140209 100.0000 0 12,724 12,724 0
1,001,880 10/16/14 S SELL 59 100.0000 0 1,001,880 1,001,880 0
290,000 10/16/14 B BUY 158 100.0000 0 290,000 290,000 0

3,352,051 10/16/14 S SELL 835 100.0000 0 3,352,051 3,352,051 0
97 10/16/14 B BUY 24740 100.0000 0 97 97 0

9,961 10/16/14 S SELL 71140211 100.0000 0 9,961 9,961 0
579,030 10/17/14 B BUY 165 100.0000 0 579,030 579,030 0

1,935,958 10/17/14 S SELL 841 100.0000 0 1,935,958 1,935,958 0
1,500,000 10/20/14 B BUY 558 100.0000 0 1,500,000 1,500,000 0
2,567,644 10/20/14 B BUY 849 100.0000 0 2,567,644 2,567,644 0

32,069 10/20/14 B BUY 71140214 100.0000 0 32,069 32,069 0
1,500,000 10/21/14 S SELL 562 100.0000 0 1,500,000 1,500,000 0
2,395,988 10/21/14 B BUY 855 100.0000 0 2,395,988 2,395,988 0
495,006 10/21/14 S SELL 71140218 100.0000 0 495,006 495,006 0

1,253,307 10/22/14 B BUY 60 100.0000 0 1,253,307 1,253,307 0
1,253,307 10/22/14 S SELL 337 100.0000 0 1,253,307 1,253,307 0
5,204,944 10/22/14 B BUY 861 100.0000 0 5,204,944 5,204,944 0
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FD495 PAGE 378
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

20,278 10/22/14 B BUY 71140227 100.0000 0 20,278 20,278 0
25,698 10/23/14 S SELL 178 100.0000 0 25,698 25,698 0

2,461,414 10/23/14 S SELL 867 100.0000 0 2,461,414 2,461,414 0
1,523 10/23/14 S SELL 71140229 100.0000 0 1,523 1,523 0

299,247 10/24/14 S SELL 183 100.0000 0 299,247 299,247 0
96,919 10/24/14 B BUY 566 100.0000 0 96,919 96,919 0

9,061,703 10/24/14 S SELL 874 100.0000 0 9,061,703 9,061,703 0
12,000,000 10/24/14 B BUY 71140231 100.0000 0 12,000,000 12,000,000 0

916,694 10/27/14 B BUY 61 100.0000 0 916,694 916,694 0
319,758 10/27/14 S SELL 184 100.0000 0 319,758 319,758 0
916,694 10/27/14 S SELL 338 100.0000 0 916,694 916,694 0

1,520,443 10/27/14 B BUY 881 100.0000 0 1,520,443 1,520,443 0
16,512 10/27/14 S SELL 71140233 100.0000 0 16,512 16,512 0
5,271 10/28/14 B BUY 187 100.0000 0 5,271 5,271 0

12,519,267 10/28/14 S SELL 888 100.0000 0 12,519,267 12,519,267 0
380 10/28/14 S SELL 72412 100.0000 0 380 380 0
649 10/28/14 S SELL 71140235 100.0000 0 649 649 0

5,000,000 10/29/14 B BUY 15 100.0000 0 5,000,000 5,000,000 0
4,758 10/29/14 B BUY 188 100.0000 0 4,758 4,758 0

1,278,374 10/29/14 S SELL 895 100.0000 0 1,278,374 1,278,374 0
26,774 10/29/14 S SELL 71140237 100.0000 0 26,774 26,774 0

6,000,000 10/30/14 B BUY 4 100.0000 0 6,000,000 6,000,000 0
5,000,000 10/30/14 S SELL 16 100.0000 0 5,000,000 5,000,000 0
1,000,000 10/30/14 B BUY 22 100.0000 0 1,000,000 1,000,000 0
4,000,000 10/30/14 B BUY 23 100.0000 0 4,000,000 4,000,000 0
3,494,351 10/30/14 B BUY 571 100.0000 0 3,494,351 3,494,351 0

15,430,002 10/30/14 S SELL 905 100.0000 0 15,430,002 15,430,002 0
7,392,439 10/30/14 S SELL 71140244 100.0000 0 7,392,439 7,392,439 0
6,000,000 10/31/14 S SELL 5 100.0000 0 6,000,000 6,000,000 0
1,000,000 10/31/14 S SELL 23 100.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 S SELL 24 100.0000 0 4,000,000 4,000,000 0

35 10/31/14 S SELL 29 100.0000 0 35 35 0
4,200,000 10/31/14 S SELL 581 100.0000 0 4,200,000 4,200,000 0

454 10/31/14 S SELL 625 100.0000 0 454 454 0
691 10/31/14 S SELL 648 100.0000 0 691 691 0

10,454,126 10/31/14 B BUY 917 100.0000 0 10,454,126 10,454,126 0
2,999 10/31/14 B BUY 3806 100.0000 0 2,999 2,999 0
2,518 10/31/14 S SELL 24743 100.0000 0 2,518 2,518 0

3,365,112 10/31/14 S SELL 71140250 100.0000 0 3,365,112 3,365,112 0
9 11/03/14 B BUY 8 100.0000 0 9 9 0
8 11/03/14 B BUY 19 100.0000 0 8 8 0
1 11/03/14 B BUY 26 100.0000 0 1 1 0
6 11/03/14 B BUY 27 100.0000 0 6 6 0

13 11/03/14 B BUY 47 100.0000 0 13 13 0
38 11/03/14 B BUY 63 100.0000 0 38 38 0
1 11/03/14 B BUY 80 100.0000 0 1 1 0

141 11/03/14 B BUY 196 100.0000 0 141 141 0
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FD495 PAGE 379
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

140 11/03/14 B BUY 319 100.0000 0 140 140 0
35 11/03/14 B BUY 341 100.0000 0 35 35 0
99 11/03/14 S SELL 468 100.0000 0 99 99 0
173 11/03/14 B BUY 586 100.0000 0 173 173 0
24 11/03/14 B BUY 920 100.0000 0 24 24 0

8,528,311 11/03/14 B BUY 925 100.0000 0 8,528,311 8,528,311 0
7 11/03/14 B BUY 3291 100.0000 0 7 7 0

10 11/03/14 B BUY 3808 100.0000 0 10 10 0
328 11/03/14 B BUY 4723 100.0000 0 328 328 0
27 11/03/14 B BUY 5201 100.0000 0 27 27 0
2 11/03/14 B BUY 16488 100.0000 0 2 2 0
2 11/03/14 B BUY 72419 100.0000 0 2 2 0
5 11/03/14 B BUY 70866836 100.0000 0 5 5 0

357,748 11/03/14 S SELL 71140259 100.0000 0 357,748 357,748 0
0 11/04/14 S SELL 81 100.0000 0 0 0 0

37 11/04/14 S SELL 343 100.0000 0 37 37 0
99 11/04/14 B BUY 469 100.0000 0 99 99 0

1,114,394 11/04/14 S SELL 932 100.0000 0 1,114,394 1,114,394 0
6,615 11/04/14 B BUY 71140269 100.0000 0 6,615 6,615 0

241,616 11/05/14 S SELL 54 100.0000 0 241,616 241,616 0
1,042,724 11/05/14 S SELL 938 100.0000 0 1,042,724 1,042,724 0

2,704 11/05/14 S SELL 71140271 100.0000 0 2,704 2,704 0
206,497 11/06/14 B BUY 55 100.0000 0 206,497 206,497 0

2,499,525 11/06/14 B BUY 588 100.0000 0 2,499,525 2,499,525 0
320,242 11/06/14 S SELL 945 100.0000 0 320,242 320,242 0

11 11/06/14 B BUY 16490 100.0000 0 11 11 0
1,823 11/06/14 B BUY 24744 100.0000 0 1,823 1,823 0
1,755 11/06/14 B BUY 71140274 100.0000 0 1,755 1,755 0

181,718 11/07/14 S SELL 59 100.0000 0 181,718 181,718 0
77,377 11/07/14 B BUY 65 100.0000 0 77,377 77,377 0

5,000,000 11/07/14 S SELL 590 100.0000 0 5,000,000 5,000,000 0
103 11/07/14 B BUY 921 100.0000 0 103 103 0

1,364,928 11/07/14 B BUY 953 100.0000 0 1,364,928 1,364,928 0
16,508 11/07/14 B BUY 3810 100.0000 0 16,508 16,508 0

40 11/10/14 S SELL 218 100.0000 0 40 40 0
576,888 11/10/14 B BUY 591 100.0000 0 576,888 576,888 0
335,639 11/10/14 B BUY 959 100.0000 0 335,639 335,639 0

2,051 11/10/14 S SELL 72462 100.0000 0 2,051 2,051 0
9,375 11/12/14 S SELL 219 100.0000 0 9,375 9,375 0

2 11/12/14 S SELL 260 100.0000 0 2 2 0
1,517 11/12/14 S SELL 649 100.0000 0 1,517 1,517 0

104 11/12/14 B BUY 923 100.0000 0 104 104 0
1,633,596 11/12/14 B BUY 968 100.0000 0 1,633,596 1,633,596 0

11 11/12/14 S SELL 5408 100.0000 0 11 11 0
31 11/12/14 B BUY 16491 100.0000 0 31 31 0

321,048 11/13/14 S SELL 232 100.0000 0 321,048 321,048 0
22,161 11/13/14 B BUY 976 100.0000 0 22,161 22,161 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

245,389 11/13/14 S SELL 3812 100.0000 0 245,389 245,389 0
1,823 11/13/14 S SELL 24747 100.0000 0 1,823 1,823 0

199,337 11/13/14 S SELL 71140281 100.0000 0 199,337 199,337 0
69,590 11/14/14 S SELL 64 100.0000 0 69,590 69,590 0
2,972 11/14/14 B BUY 244 100.0000 0 2,972 2,972 0

330,080 11/14/14 B BUY 593 100.0000 0 330,080 330,080 0
172,043 11/14/14 B BUY 982 100.0000 0 172,043 172,043 0
39,465 11/14/14 S SELL 71140284 100.0000 0 39,465 39,465 0
26,809 11/17/14 B BUY 245 100.0000 0 26,809 26,809 0

1,599,555 11/17/14 B BUY 988 100.0000 0 1,599,555 1,599,555 0
697,175 11/17/14 B BUY 72490 100.0000 0 697,175 697,175 0
33,517 11/17/14 S SELL 71140286 100.0000 0 33,517 33,517 0
1,642 11/18/14 S SELL 248 100.0000 0 1,642 1,642 0
3,895 11/18/14 B BUY 925 100.0000 0 3,895 3,895 0

254,976 11/18/14 B BUY 995 100.0000 0 254,976 254,976 0
9,436 11/18/14 S SELL 71140289 100.0000 0 9,436 9,436 0

1,949,635 11/19/14 B BUY 1001 100.0000 0 1,949,635 1,949,635 0
5,386 11/19/14 B BUY 71140292 100.0000 0 5,386 5,386 0

196,764 11/20/14 S SELL 254 100.0000 0 196,764 196,764 0
610,000 11/20/14 B BUY 621 100.0000 0 610,000 610,000 0
415,543 11/20/14 S SELL 1007 100.0000 0 415,543 415,543 0
495,055 11/20/14 S SELL 71140296 100.0000 0 495,055 495,055 0
19,918 11/21/14 S SELL 255 100.0000 0 19,918 19,918 0

514,718 11/21/14 B BUY 1013 100.0000 0 514,718 514,718 0
323 11/21/14 S SELL 71140298 100.0000 0 323 323 0

7,530,544 11/24/14 S SELL 1020 100.0000 0 7,530,544 7,530,544 0
16,592,682 11/24/14 B BUY 71140301 100.0000 0 16,592,682 16,592,682 0
5,000,000 11/25/14 B BUY 23 100.0000 0 5,000,000 5,000,000 0

60 11/25/14 S SELL 276 100.0000 0 60 60 0
10,983,334 11/25/14 B BUY 630 100.0000 0 10,983,334 10,983,334 0
15,120,763 11/25/14 S SELL 1028 100.0000 0 15,120,763 15,120,763 0
13,054,408 11/25/14 S SELL 71140305 100.0000 0 13,054,408 13,054,408 0
5,000,000 11/26/14 S SELL 24 100.0000 0 5,000,000 5,000,000 0
1,000,000 11/26/14 B BUY 30 100.0000 0 1,000,000 1,000,000 0
4,000,000 11/26/14 B BUY 31 100.0000 0 4,000,000 4,000,000 0

1,010 11/26/14 S SELL 283 100.0000 0 1,010 1,010 0
5,642,695 11/26/14 S SELL 1036 100.0000 0 5,642,695 5,642,695 0
2,204,184 11/26/14 B BUY 71140311 100.0000 0 2,204,184 2,204,184 0
4,000,000 11/28/14 S SELL 32 100.0000 0 4,000,000 4,000,000 0
1,000,000 11/28/14 S SELL 33 100.0000 0 1,000,000 1,000,000 0

12,884 11/28/14 S SELL 284 100.0000 0 12,884 12,884 0
5,500,000 11/28/14 S SELL 635 100.0000 0 5,500,000 5,500,000 0
2,925,544 11/28/14 B BUY 1042 100.0000 0 2,925,544 2,925,544 0
604,229 11/28/14 S SELL 6161 100.0000 0 604,229 604,229 0
93,466 11/28/14 S SELL 72544 100.0000 0 93,466 93,466 0
39,334 11/28/14 B BUY 71140328 100.0000 0 39,334 39,334 0

8 12/01/14 B BUY 27 100.0000 0 8 8 0
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FD495 PAGE 381
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

15 12/01/14 B BUY 35 100.0000 0 15 15 0
4 12/01/14 B BUY 36 100.0000 0 4 4 0

111 12/01/14 B BUY 67 100.0000 0 111 111 0
3 12/01/14 B BUY 84 100.0000 0 3 3 0

130 12/01/14 B BUY 286 100.0000 0 130 130 0
141 12/01/14 B BUY 383 100.0000 0 141 141 0

37,174 12/01/14 B BUY 639 100.0000 0 37,174 37,174 0
24 12/01/14 B BUY 928 100.0000 0 24 24 0

1,229,169 12/01/14 S SELL 1049 100.0000 0 1,229,169 1,229,169 0
7 12/01/14 B BUY 3542 100.0000 0 7 7 0
4 12/01/14 B BUY 3814 100.0000 0 4 4 0

330 12/01/14 B BUY 5087 100.0000 0 330 330 0
2 12/01/14 B BUY 16494 100.0000 0 2 2 0

16 12/01/14 B BUY 72554 100.0000 0 16 16 0
5 12/01/14 B BUY 70866838 100.0000 0 5 5 0

387,224 12/01/14 S SELL 71140331 100.0000 0 387,224 387,224 0
3 12/02/14 S SELL 85 100.0000 0 3 3 0

267,349 12/02/14 S SELL 296 100.0000 0 267,349 267,349 0
20,000,000 12/02/14 B BUY 1051 100.0000 0 20,000,000 20,000,000 0

140,208 12/03/14 S SELL 298 100.0000 0 140,208 140,208 0
280,313 12/03/14 B BUY 512 100.0000 0 280,313 280,313 0
887,242 12/03/14 S SELL 1062 100.0000 0 887,242 887,242 0
28,719 12/03/14 B BUY 3582 100.0000 0 28,719 28,719 0

470,322 12/03/14 B BUY 6352 100.0000 0 470,322 470,322 0
15,056 12/04/14 S SELL 323 100.0000 0 15,056 15,056 0

280,313 12/04/14 S SELL 522 100.0000 0 280,313 280,313 0
6,613 12/04/14 B BUY 929 100.0000 0 6,613 6,613 0

1,335,688 12/04/14 B BUY 1068 100.0000 0 1,335,688 1,335,688 0
28,719 12/04/14 S SELL 3600 100.0000 0 28,719 28,719 0

470,322 12/04/14 S SELL 6442 100.0000 0 470,322 470,322 0
97 12/04/14 S SELL 24748 100.0000 0 97 97 0

36,420 12/04/14 S SELL 71140357 100.0000 0 36,420 36,420 0
79,772 12/05/14 B BUY 69 100.0000 0 79,772 79,772 0

164,199 12/05/14 S SELL 330 100.0000 0 164,199 164,199 0
27,788 12/05/14 B BUY 937 100.0000 0 27,788 27,788 0

241,509 12/05/14 S SELL 1075 100.0000 0 241,509 241,509 0
17,019 12/05/14 B BUY 3816 100.0000 0 17,019 17,019 0
66,741 12/08/14 S SELL 338 100.0000 0 66,741 66,741 0

1,374,790 12/08/14 B BUY 1081 100.0000 0 1,374,790 1,374,790 0
67,599 12/08/14 S SELL 71140364 100.0000 0 67,599 67,599 0

25 12/09/14 S SELL 343 100.0000 0 25 25 0
17,769 12/09/14 B BUY 938 100.0000 0 17,769 17,769 0

2,928,167 12/09/14 S SELL 1088 100.0000 0 2,928,167 2,928,167 0
97 12/09/14 B BUY 24749 100.0000 0 97 97 0

12,444 12/10/14 S SELL 344 100.0000 0 12,444 12,444 0
32,278 12/10/14 S SELL 1095 100.0000 0 32,278 32,278 0

97 12/10/14 S SELL 24753 100.0000 0 97 97 0
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FD495 PAGE 382
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

245,291 12/10/14 B BUY 72631 100.0000 0 245,291 245,291 0
16,679 12/11/14 B BUY 351 100.0000 0 16,679 16,679 0

4,623,952 12/11/14 S SELL 1102 100.0000 0 4,623,952 4,623,952 0
81,967 12/11/14 S SELL 72642 100.0000 0 81,967 81,967 0
49,974 12/11/14 S SELL 71140377 100.0000 0 49,974 49,974 0

162,465 12/12/14 B BUY 75 100.0000 0 162,465 162,465 0
1 12/12/14 S SELL 84 100.0000 0 1 1 0

24,991 12/12/14 S SELL 352 100.0000 0 24,991 24,991 0
7,500,000 12/12/14 B BUY 650 100.0000 0 7,500,000 7,500,000 0

13,715,924 12/12/14 B BUY 1113 100.0000 0 13,715,924 13,715,924 0
5 12/12/14 S SELL 6504 100.0000 0 5 5 0

272,014 12/12/14 S SELL 72724 100.0000 0 272,014 272,014 0
229,885 12/12/14 S SELL 71140382 100.0000 0 229,885 229,885 0
427,111 12/15/14 S SELL 76 100.0000 0 427,111 427,111 0
260,000 12/15/14 B BUY 353 100.0000 0 260,000 260,000 0

4,371,689 12/15/14 S SELL 1121 100.0000 0 4,371,689 4,371,689 0
605 12/15/14 S SELL 71140383 100.0000 0 605 605 0

350,000 12/16/14 B BUY 356 100.0000 0 350,000 350,000 0
4,029,913 12/16/14 S SELL 1128 100.0000 0 4,029,913 4,029,913 0
218,778 12/16/14 B BUY 72785 100.0000 0 218,778 218,778 0

193 12/16/14 S SELL 71140385 100.0000 0 193 193 0
13,569 12/17/14 B BUY 381 100.0000 0 13,569 13,569 0

592,843 12/17/14 S SELL 951 100.0000 0 592,843 592,843 0
7,049,529 12/17/14 B BUY 1135 100.0000 0 7,049,529 7,049,529 0
294,669 12/17/14 S SELL 72825 100.0000 0 294,669 294,669 0
544,435 12/17/14 S SELL 71140390 100.0000 0 544,435 544,435 0
104,597 12/18/14 S SELL 387 100.0000 0 104,597 104,597 0

6,453,345 12/18/14 B BUY 1141 100.0000 0 6,453,345 6,453,345 0
200 12/18/14 B BUY 70866840 100.0000 0 200 200 0

30,900 12/18/14 B BUY 71140393 100.0000 0 30,900 30,900 0
13,569 12/19/14 B BUY 399 100.0000 0 13,569 13,569 0

8,760,000 12/19/14 S SELL 651 100.0000 0 8,760,000 8,760,000 0
4,902,470 12/19/14 B BUY 1147 100.0000 0 4,902,470 4,902,470 0
604,146 12/19/14 B BUY 7118 100.0000 0 604,146 604,146 0
611,654 12/22/14 S SELL 401 100.0000 0 611,654 611,654 0

5,600,817 12/22/14 S SELL 1158 100.0000 0 5,600,817 5,600,817 0
8,020,351 12/22/14 B BUY 71140398 100.0000 0 8,020,351 8,020,351 0
725,000 12/23/14 S SELL 406 100.0000 0 725,000 725,000 0

57,160,000 12/23/14 B BUY 654 100.0000 0 57,160,000 57,160,000 0
1,499,995 12/23/14 B BUY 1167 100.0000 0 1,499,995 1,499,995 0

86,172 12/23/14 S SELL 72856 100.0000 0 86,172 86,172 0
323 12/23/14 S SELL 71140400 100.0000 0 323 323 0

451,120 12/24/14 B BUY 393 100.0000 0 451,120 451,120 0
57,160,000 12/24/14 S SELL 655 100.0000 0 57,160,000 57,160,000 0
1,627,059 12/24/14 S SELL 1173 100.0000 0 1,627,059 1,627,059 0

12,219 12/24/14 S SELL 72865 100.0000 0 12,219 12,219 0
77 12/24/14 B BUY 70866841 100.0000 0 77 77 0
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FD495 PAGE 383
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

428,370 12/26/14 S SELL 394 100.0000 0 428,370 428,370 0
512,382 12/26/14 B BUY 411 100.0000 0 512,382 512,382 0
428,370 12/26/14 B BUY 1176 100.0000 0 428,370 428,370 0

10,032,826 12/29/14 B BUY 657 100.0000 0 10,032,826 10,032,826 0
8,442,964 12/29/14 S SELL 1185 100.0000 0 8,442,964 8,442,964 0

10,770 12/29/14 S SELL 71140402 100.0000 0 10,770 10,770 0
9,110,000 12/30/14 S SELL 662 100.0000 0 9,110,000 9,110,000 0
642,401 12/30/14 B BUY 1191 100.0000 0 642,401 642,401 0

7,506,779 12/30/14 S SELL 71140405 100.0000 0 7,506,779 7,506,779 0
2,700,000 12/31/14 S SELL 669 100.0000 0 2,700,000 2,700,000 0
1,309,007 12/31/14 S SELL 1197 100.0000 0 1,309,007 1,309,007 0

24,332 12/31/14 B BUY 3818 100.0000 0 24,332 24,332 0
3,363,775 12/31/14 S SELL 71140406 100.0000 0 3,363,775 3,363,775 0

139 01/02/15 B BUY 80 100.0000 0 139 139 0
116 01/02/15 B BUY 429 100.0000 0 116 116 0
2 01/02/15 B BUY 451 100.0000 0 2 2 0

179 01/02/15 B BUY 459 100.0000 0 179 179 0
1 01/02/15 B BUY 620 100.0000 0 1 1 0

3,999,353 01/02/15 S SELL 673 100.0000 0 3,999,353 3,999,353 0
18 01/02/15 B BUY 953 100.0000 0 18 18 0

2,736,311 01/02/15 S SELL 1212 100.0000 0 2,736,311 2,736,311 0
1 01/02/15 B BUY 3821 100.0000 0 1 1 0
9 01/02/15 B BUY 3822 100.0000 0 9 9 0

420 01/02/15 B BUY 5566 100.0000 0 420 420 0
15 01/02/15 B BUY 7423 100.0000 0 15 15 0
2 01/02/15 B BUY 16496 100.0000 0 2 2 0

29 01/02/15 B BUY 72877 100.0000 0 29 29 0
7 01/02/15 B BUY 70866844 100.0000 0 7 7 0

234,558 01/02/15 S SELL 71140430 100.0000 0 234,558 234,558 0
2 01/05/15 S SELL 453 100.0000 0 2 2 0

334,850 01/05/15 S SELL 1219 100.0000 0 334,850 334,850 0
673 01/05/15 S SELL 7481 100.0000 0 673 673 0

36,152 01/05/15 S SELL 71140432 100.0000 0 36,152 36,152 0
2,564,910 01/06/15 S SELL 1225 100.0000 0 2,564,910 2,564,910 0

1,468 01/06/15 B BUY 71140434 100.0000 0 1,468 1,468 0
22,750 01/07/15 B BUY 81 100.0000 0 22,750 22,750 0
22,750 01/07/15 S SELL 454 100.0000 0 22,750 22,750 0

2,380,147 01/07/15 S SELL 1231 100.0000 0 2,380,147 2,380,147 0
41,356 01/07/15 S SELL 3822 100.0000 0 41,356 41,356 0
3,939 01/07/15 S SELL 71140436 100.0000 0 3,939 3,939 0

15,113 01/08/15 B BUY 251 100.0000 0 15,113 15,113 0
3,723,918 01/08/15 B BUY 1243 100.0000 0 3,723,918 3,723,918 0
2,000,000 01/08/15 B BUY 6505 100.0000 0 2,000,000 2,000,000 0

208 01/08/15 S SELL 71140438 100.0000 0 208 208 0
15,113 01/09/15 S SELL 253 100.0000 0 15,113 15,113 0

3,288,575 01/09/15 B BUY 1249 100.0000 0 3,288,575 3,288,575 0
1,101 01/09/15 S SELL 71140451 100.0000 0 1,101 1,101 0
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FD495 PAGE 384
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

268,946 01/12/15 B BUY 85 100.0000 0 268,946 268,946 0
361 01/12/15 B BUY 954 100.0000 0 361 361 0

9,347,799 01/12/15 S SELL 1257 100.0000 0 9,347,799 9,347,799 0
27,700 01/12/15 B BUY 3824 100.0000 0 27,700 27,700 0

2,000,000 01/12/15 S SELL 6510 100.0000 0 2,000,000 2,000,000 0
973,571 01/12/15 B BUY 24762 100.0000 0 973,571 973,571 0
121,256 01/12/15 S SELL 71140456 100.0000 0 121,256 121,256 0
268,946 01/13/15 S SELL 86 100.0000 0 268,946 268,946 0

24 01/13/15 S SELL 434 100.0000 0 24 24 0
1,947,781 01/13/15 B BUY 1265 100.0000 0 1,947,781 1,947,781 0
973,571 01/13/15 S SELL 24764 100.0000 0 973,571 973,571 0
52,205 01/13/15 S SELL 71140459 100.0000 0 52,205 52,205 0
86,733 01/14/15 S SELL 1271 100.0000 0 86,733 86,733 0

421,840 01/14/15 S SELL 71140481 100.0000 0 421,840 421,840 0
42,103 01/15/15 B BUY 441 100.0000 0 42,103 42,103 0

1,161,058 01/15/15 B BUY 677 100.0000 0 1,161,058 1,161,058 0
8,693 01/15/15 B BUY 956 100.0000 0 8,693 8,693 0

454,366 01/15/15 S SELL 1277 100.0000 0 454,366 454,366 0
177 01/15/15 S SELL 72902 100.0000 0 177 177 0

12,924 01/15/15 S SELL 71140484 100.0000 0 12,924 12,924 0
71 01/16/15 S SELL 443 100.0000 0 71 71 0
144 01/16/15 B BUY 962 100.0000 0 144 144 0

1,553,017 01/16/15 S SELL 1284 100.0000 0 1,553,017 1,553,017 0
618 01/16/15 S SELL 71140486 100.0000 0 618 618 0
15 01/20/15 S SELL 444 100.0000 0 15 15 0

2,927,911 01/20/15 B BUY 1290 100.0000 0 2,927,911 2,927,911 0
318,896 01/20/15 S SELL 71140489 100.0000 0 318,896 318,896 0
270,000 01/21/15 S SELL 445 100.0000 0 270,000 270,000 0

1,238,371 01/21/15 B BUY 1296 100.0000 0 1,238,371 1,238,371 0
1,720,000 01/22/15 S SELL 681 100.0000 0 1,720,000 1,720,000 0
1,254,041 01/22/15 B BUY 1302 100.0000 0 1,254,041 1,254,041 0

2,117 01/22/15 S SELL 72964 100.0000 0 2,117 2,117 0
14,596 01/22/15 S SELL 71140493 100.0000 0 14,596 14,596 0

2,803,226 01/23/15 B BUY 1308 100.0000 0 2,803,226 2,803,226 0
392 01/23/15 B BUY 24766 100.0000 0 392 392 0

601,493 01/23/15 B BUY 72986 100.0000 0 601,493 601,493 0
622,598 01/23/15 S SELL 71140498 100.0000 0 622,598 622,598 0

9,189,254 01/26/15 S SELL 1315 100.0000 0 9,189,254 9,189,254 0
289 01/26/15 B BUY 73005 100.0000 0 289 289 0

11,000,000 01/26/15 B BUY 71140500 100.0000 0 11,000,000 11,000,000 0
40,059 01/27/15 S SELL 449 100.0000 0 40,059 40,059 0

1,675,466 01/27/15 B BUY 1321 100.0000 0 1,675,466 1,675,466 0
703,777 01/27/15 S SELL 73015 100.0000 0 703,777 703,777 0
142,279 01/27/15 B BUY 71140516 100.0000 0 142,279 142,279 0

28,008,295 01/28/15 B BUY 682 100.0000 0 28,008,295 28,008,295 0
31,052,324 01/28/15 S SELL 1327 100.0000 0 31,052,324 31,052,324 0

1,369 01/28/15 S SELL 71140518 100.0000 0 1,369 1,369 0
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FD495 PAGE 385
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,000,000 01/29/15 B BUY 40 100.0000 0 1,000,000 1,000,000 0
4,000,000 01/29/15 B BUY 43 100.0000 0 4,000,000 4,000,000 0

14,389,277 01/29/15 S SELL 1335 100.0000 0 14,389,277 14,389,277 0
3,897,402 01/29/15 S SELL 71140521 100.0000 0 3,897,402 3,897,402 0
1,000,000 01/30/15 S SELL 41 100.0000 0 1,000,000 1,000,000 0
4,000,000 01/30/15 S SELL 44 100.0000 0 4,000,000 4,000,000 0

18,302,195 01/30/15 S SELL 690 100.0000 0 18,302,195 18,302,195 0
3,482,941 01/30/15 B BUY 1341 100.0000 0 3,482,941 3,482,941 0
6,876,884 01/30/15 S SELL 71140523 100.0000 0 6,876,884 6,876,884 0

2 02/02/15 B BUY 44 100.0000 0 2 2 0
7 02/02/15 B BUY 47 100.0000 0 7 7 0

129 02/02/15 B BUY 83 100.0000 0 129 129 0
0 02/02/15 B BUY 88 100.0000 0 0 0 0
0 02/02/15 B BUY 256 100.0000 0 0 0 0

88 02/02/15 B BUY 453 100.0000 0 88 88 0
0 02/02/15 B BUY 464 100.0000 0 0 0 0

174 02/02/15 B BUY 528 100.0000 0 174 174 0
7,002,798 02/02/15 S SELL 700 100.0000 0 7,002,798 7,002,798 0

0 02/02/15 B BUY 964 100.0000 0 0 0 0
3,718,447 02/02/15 S SELL 1350 100.0000 0 3,718,447 3,718,447 0

1 02/02/15 B BUY 3826 100.0000 0 1 1 0
8 02/02/15 B BUY 4066 100.0000 0 8 8 0

408 02/02/15 B BUY 5988 100.0000 0 408 408 0
34 02/02/15 B BUY 8240 100.0000 0 34 34 0
2 02/02/15 B BUY 16498 100.0000 0 2 2 0
2 02/02/15 B BUY 24768 100.0000 0 2 2 0

22 02/02/15 B BUY 73047 100.0000 0 22 22 0
6 02/02/15 B BUY 70866846 100.0000 0 6 6 0

345,937 02/02/15 S SELL 71140529 100.0000 0 345,937 345,937 0
13,983 02/03/15 B BUY 458 100.0000 0 13,983 13,983 0

0 02/03/15 S SELL 466 100.0000 0 0 0 0
87,217 02/03/15 B BUY 705 100.0000 0 87,217 87,217 0

44,485,222 02/03/15 B BUY 1360 100.0000 0 44,485,222 44,485,222 0
2,347 02/03/15 S SELL 3827 100.0000 0 2,347 2,347 0

65,515 02/04/15 B BUY 97 100.0000 0 65,515 65,515 0
2,216,191 02/04/15 B BUY 1365 100.0000 0 2,216,191 2,216,191 0

32,217 02/04/15 S SELL 71140531 100.0000 0 32,217 32,217 0
779,883 02/05/15 B BUY 104 100.0000 0 779,883 779,883 0

96 02/05/15 S SELL 459 100.0000 0 96 96 0
2,256,278 02/05/15 S SELL 1372 100.0000 0 2,256,278 2,256,278 0

65,502 02/06/15 S SELL 108 100.0000 0 65,502 65,502 0
347,929 02/06/15 B BUY 712 100.0000 0 347,929 347,929 0

3,363,404 02/06/15 B BUY 1377 100.0000 0 3,363,404 3,363,404 0
43,015 02/06/15 B BUY 3832 100.0000 0 43,015 43,015 0

203 02/06/15 S SELL 71140544 100.0000 0 203 203 0
9,215 02/09/15 S SELL 966 100.0000 0 9,215 9,215 0

2,499,034 02/09/15 S SELL 1386 100.0000 0 2,499,034 2,499,034 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

394 02/09/15 S SELL 24772 100.0000 0 394 394 0
6,031 02/09/15 S SELL 71140546 100.0000 0 6,031 6,031 0

26,769 02/10/15 B BUY 967 100.0000 0 26,769 26,769 0
1,394,215 02/10/15 S SELL 1392 100.0000 0 1,394,215 1,394,215 0
200,607 02/10/15 B BUY 71140563 100.0000 0 200,607 200,607 0
18,414 02/11/15 B BUY 971 100.0000 0 18,414 18,414 0

1,031,981 02/11/15 B BUY 1398 100.0000 0 1,031,981 1,031,981 0
16,280 02/12/15 B BUY 972 100.0000 0 16,280 16,280 0

115,991 02/12/15 B BUY 1407 100.0000 0 115,991 115,991 0
203,401 02/12/15 S SELL 71140572 100.0000 0 203,401 203,401 0

189 02/13/15 S SELL 706 100.0000 0 189 189 0
343,036 02/13/15 B BUY 727 100.0000 0 343,036 343,036 0

4,444,054 02/13/15 B BUY 1413 100.0000 0 4,444,054 4,444,054 0
5,389 02/13/15 S SELL 71140575 100.0000 0 5,389 5,389 0

189 02/17/15 B BUY 707 100.0000 0 189 189 0
395,796 02/17/15 B BUY 1423 100.0000 0 395,796 395,796 0
64,635 02/17/15 S SELL 71140577 100.0000 0 64,635 64,635 0

255,000 02/18/15 S SELL 478 100.0000 0 255,000 255,000 0
150,931 02/18/15 B BUY 760 100.0000 0 150,931 150,931 0

1,356,905 02/18/15 S SELL 1428 100.0000 0 1,356,905 1,356,905 0
10,331 02/18/15 S SELL 71140579 100.0000 0 10,331 10,331 0

262,195 02/19/15 B BUY 1435 100.0000 0 262,195 262,195 0
640,296 02/19/15 S SELL 71140583 100.0000 0 640,296 640,296 0

26 02/20/15 S SELL 485 100.0000 0 26 26 0
446,281 02/20/15 S SELL 1443 100.0000 0 446,281 446,281 0
41,504 02/20/15 S SELL 71140585 100.0000 0 41,504 41,504 0
26,000 02/23/15 B BUY 719 100.0000 0 26,000 26,000 0

2,808,412 02/23/15 S SELL 1451 100.0000 0 2,808,412 2,808,412 0
92,076 02/23/15 S SELL 73100 100.0000 0 92,076 92,076 0

5,009,444 02/23/15 B BUY 71140597 100.0000 0 5,009,444 5,009,444 0
330,000 02/24/15 S SELL 84 100.0000 0 330,000 330,000 0

1,363,698 02/24/15 B BUY 1457 100.0000 0 1,363,698 1,363,698 0
5,000,000 02/25/15 B BUY 35 100.0000 0 5,000,000 5,000,000 0
650,000 02/25/15 S SELL 85 100.0000 0 650,000 650,000 0

0 02/25/15 B BUY 730 100.0000 0 0 0 0
2,868,099 02/25/15 S SELL 1465 100.0000 0 2,868,099 2,868,099 0
823,476 02/25/15 B BUY 73114 100.0000 0 823,476 823,476 0

6,484,525 02/25/15 B BUY 71140598 100.0000 0 6,484,525 6,484,525 0
5,000,000 02/26/15 S SELL 36 100.0000 0 5,000,000 5,000,000 0
1,000,000 02/26/15 B BUY 48 100.0000 0 1,000,000 1,000,000 0
4,000,000 02/26/15 B BUY 51 100.0000 0 4,000,000 4,000,000 0
1,200,000 02/26/15 B BUY 499 100.0000 0 1,200,000 1,200,000 0
1,900,000 02/26/15 S SELL 768 100.0000 0 1,900,000 1,900,000 0
5,684,539 02/26/15 S SELL 1474 100.0000 0 5,684,539 5,684,539 0

47,596 02/26/15 B BUY 73116 100.0000 0 47,596 47,596 0
7,489,852 02/26/15 S SELL 71140603 100.0000 0 7,489,852 7,489,852 0
1,000,000 02/27/15 S SELL 49 100.0000 0 1,000,000 1,000,000 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

4,000,000 02/27/15 S SELL 52 100.0000 0 4,000,000 4,000,000 0
450,000 02/27/15 S SELL 109 100.0000 0 450,000 450,000 0
465,845 02/27/15 S SELL 500 100.0000 0 465,845 465,845 0
348,301 02/27/15 B BUY 783 100.0000 0 348,301 348,301 0
558,443 02/27/15 S SELL 1480 100.0000 0 558,443 558,443 0
14,915 02/27/15 S SELL 73124 100.0000 0 14,915 14,915 0

3,462,445 02/27/15 S SELL 71140604 100.0000 0 3,462,445 3,462,445 0
9 03/02/15 B BUY 41 100.0000 0 9 9 0
2 03/02/15 B BUY 52 100.0000 0 2 2 0
8 03/02/15 B BUY 55 100.0000 0 8 8 0

399,886 03/02/15 S SELL 119 100.0000 0 399,886 399,886 0
36 03/02/15 B BUY 122 100.0000 0 36 36 0

81,930 03/02/15 S SELL 507 100.0000 0 81,930 81,930 0
166 03/02/15 B BUY 604 100.0000 0 166 166 0

75,684,870 03/02/15 B BUY 685 100.0000 0 75,684,870 75,684,870 0
26,189 03/02/15 S SELL 733 100.0000 0 26,189 26,189 0
38,519 03/02/15 B BUY 785 100.0000 0 38,519 38,519 0

2 03/02/15 B BUY 976 100.0000 0 2 2 0
69,737,806 03/02/15 S SELL 1489 100.0000 0 69,737,806 69,737,806 0

3 03/02/15 B BUY 3834 100.0000 0 3 3 0
8 03/02/15 B BUY 4313 100.0000 0 8 8 0

390 03/02/15 B BUY 6344 100.0000 0 390 390 0
32 03/02/15 B BUY 8852 100.0000 0 32 32 0
2 03/02/15 B BUY 16500 100.0000 0 2 2 0

15,296 03/02/15 B BUY 73191 100.0000 0 15,296 15,296 0
6 03/02/15 B BUY 70866855 100.0000 0 6 6 0

440,248 03/02/15 S SELL 71140607 100.0000 0 440,248 440,248 0
296,726 03/03/15 B BUY 512 100.0000 0 296,726 296,726 0
257,880 03/03/15 S SELL 693 100.0000 0 257,880 257,880 0
26,189 03/03/15 B BUY 737 100.0000 0 26,189 26,189 0

339,755 03/03/15 B BUY 1495 100.0000 0 339,755 339,755 0
465,256 03/03/15 B BUY 73215 100.0000 0 465,256 465,256 0
186,958 03/04/15 S SELL 519 100.0000 0 186,958 186,958 0
60,509 03/04/15 B BUY 791 100.0000 0 60,509 60,509 0
36,720 03/04/15 S SELL 879 100.0000 0 36,720 36,720 0
61,466 03/04/15 S SELL 978 100.0000 0 61,466 61,466 0

201,313 03/04/15 B BUY 1503 100.0000 0 201,313 201,313 0
47,304 03/04/15 S SELL 73257 100.0000 0 47,304 47,304 0
33,425 03/04/15 S SELL 71140609 100.0000 0 33,425 33,425 0

254,107 03/05/15 S SELL 523 100.0000 0 254,107 254,107 0
33,029 03/05/15 B BUY 793 100.0000 0 33,029 33,029 0

332,970 03/05/15 S SELL 1007 100.0000 0 332,970 332,970 0
20,760,686 03/05/15 B BUY 1510 100.0000 0 20,760,686 20,760,686 0

903,142 03/05/15 S SELL 73306 100.0000 0 903,142 903,142 0
4,549 03/05/15 B BUY 71140633 100.0000 0 4,549 4,549 0
6,372 03/06/15 S SELL 525 100.0000 0 6,372 6,372 0

20,026 03/06/15 B BUY 795 100.0000 0 20,026 20,026 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

37,915,960 03/06/15 S SELL 1082 100.0000 0 37,915,960 37,915,960 0
767,131 03/06/15 B BUY 1516 100.0000 0 767,131 767,131 0
40,439 03/06/15 B BUY 3836 100.0000 0 40,439 40,439 0
33,029 03/06/15 B BUY 73311 100.0000 0 33,029 33,029 0

203 03/06/15 S SELL 71140635 100.0000 0 203 203 0
100,000 03/09/15 S SELL 139 100.0000 0 100,000 100,000 0
61,447 03/09/15 B BUY 798 100.0000 0 61,447 61,447 0
1,360 03/09/15 B BUY 979 100.0000 0 1,360 1,360 0

14,477,824 03/09/15 S SELL 1484 100.0000 0 14,477,824 14,477,824 0
5,204,923 03/09/15 S SELL 1525 100.0000 0 5,204,923 5,204,923 0

6,030 03/09/15 S SELL 71140637 100.0000 0 6,030 6,030 0
10,000 03/10/15 S SELL 149 100.0000 0 10,000 10,000 0

1,034,009 03/10/15 B BUY 1532 100.0000 0 1,034,009 1,034,009 0
7,584,761 03/10/15 S SELL 1535 100.0000 0 7,584,761 7,584,761 0

20,048 03/11/15 S SELL 125 100.0000 0 20,048 20,048 0
50,000 03/11/15 S SELL 161 100.0000 0 50,000 50,000 0
36,863 03/11/15 B BUY 529 100.0000 0 36,863 36,863 0
29,142 03/11/15 B BUY 801 100.0000 0 29,142 29,142 0

3,796,956 03/11/15 S SELL 1541 100.0000 0 3,796,956 3,796,956 0
4,156,884 03/11/15 S SELL 1545 100.0000 0 4,156,884 4,156,884 0

56,580 03/12/15 S SELL 535 100.0000 0 56,580 56,580 0
525,341 03/12/15 B BUY 1547 100.0000 0 525,341 525,341 0

5,404,832 03/12/15 S SELL 2320 100.0000 0 5,404,832 5,404,832 0
20,629 03/12/15 B BUY 73322 100.0000 0 20,629 20,629 0

254,113 03/12/15 S SELL 71140647 100.0000 0 254,113 254,113 0
2,969,600 03/13/15 B BUY 3 100.0000 0 2,969,600 2,969,600 0
3,990,600 03/13/15 B BUY 3 100.0000 0 3,990,600 3,990,600 0
4,073,800 03/13/15 B BUY 50 100.0000 0 4,073,800 4,073,800 0

27,237 03/13/15 S SELL 543 100.0000 0 27,237 27,237 0
20,629 03/13/15 B BUY 834 100.0000 0 20,629 20,629 0
1,360 03/13/15 S SELL 982 100.0000 0 1,360 1,360 0

3,634,592 03/13/15 B BUY 1554 100.0000 0 3,634,592 3,634,592 0
5,517,040 03/13/15 S SELL 2334 100.0000 0 5,517,040 5,517,040 0

25,865 03/13/15 B BUY 73328 100.0000 0 25,865 25,865 0
2,579 03/13/15 S SELL 71140649 100.0000 0 2,579 2,579 0

1,829,679 03/16/15 S SELL 37 100.0000 0 1,829,679 1,829,679 0
1,319,179 03/16/15 S SELL 72 100.0000 0 1,319,179 1,319,179 0
1,816,072 03/16/15 S SELL 73 100.0000 0 1,816,072 1,816,072 0

0 03/16/15 S SELL 475 100.0000 0 0 0 0
40 03/16/15 S SELL 558 100.0000 0 40 40 0

1,745,870 03/16/15 S SELL 1560 100.0000 0 1,745,870 1,745,870 0
3,385 03/16/15 B BUY 2484 100.0000 0 3,385 3,385 0

216,569 03/16/15 B BUY 73332 100.0000 0 216,569 216,569 0
101,229 03/16/15 S SELL 71140651 100.0000 0 101,229 101,229 0
759,885 03/17/15 S SELL 127 100.0000 0 759,885 759,885 0
67,354 03/17/15 S SELL 573 100.0000 0 67,354 67,354 0

263,063 03/17/15 B BUY 845 100.0000 0 263,063 263,063 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

4,434,340 03/17/15 B BUY 1567 100.0000 0 4,434,340 4,434,340 0
280 03/17/15 B BUY 2486 100.0000 0 280 280 0

263,063 03/17/15 S SELL 73336 100.0000 0 263,063 263,063 0
164,776 03/18/15 S SELL 156 100.0000 0 164,776 164,776 0
84,920 03/18/15 S SELL 581 100.0000 0 84,920 84,920 0
72,751 03/18/15 B BUY 846 100.0000 0 72,751 72,751 0

1,307,886 03/18/15 B BUY 1573 100.0000 0 1,307,886 1,307,886 0
1,185 03/18/15 B BUY 2491 100.0000 0 1,185 1,185 0

47,806 03/18/15 S SELL 71140660 100.0000 0 47,806 47,806 0
189,789 03/19/15 S SELL 56 100.0000 0 189,789 189,789 0
14,073 03/19/15 B BUY 101 100.0000 0 14,073 14,073 0

658,486 03/19/15 S SELL 162 100.0000 0 658,486 658,486 0
203,952 03/19/15 S SELL 594 100.0000 0 203,952 203,952 0

4,660,176 03/19/15 B BUY 1579 100.0000 0 4,660,176 4,660,176 0
97,984 03/20/15 B BUY 61 100.0000 0 97,984 97,984 0

813,230 03/20/15 S SELL 104 100.0000 0 813,230 813,230 0
146,352 03/20/15 S SELL 172 100.0000 0 146,352 146,352 0
29,333 03/20/15 B BUY 204 100.0000 0 29,333 29,333 0
68,033 03/20/15 S SELL 595 100.0000 0 68,033 68,033 0

3,105,502 03/20/15 S SELL 649 100.0000 0 3,105,502 3,105,502 0
8,719,343 03/20/15 B BUY 1587 100.0000 0 8,719,343 8,719,343 0

17,623 03/20/15 B BUY 2503 100.0000 0 17,623 17,623 0
7,282,109 03/20/15 S SELL 6611 100.0000 0 7,282,109 7,282,109 0

893 03/20/15 B BUY 71140663 100.0000 0 893 893 0
60,797 03/23/15 S SELL 66 100.0000 0 60,797 60,797 0

331,882 03/23/15 S SELL 106 100.0000 0 331,882 331,882 0
261,568 03/23/15 S SELL 175 100.0000 0 261,568 261,568 0
195,444 03/23/15 S SELL 208 100.0000 0 195,444 195,444 0
22,000 03/23/15 B BUY 506 100.0000 0 22,000 22,000 0

220,133 03/23/15 S SELL 598 100.0000 0 220,133 220,133 0
3,518,907 03/23/15 B BUY 1593 100.0000 0 3,518,907 3,518,907 0

27 03/23/15 B BUY 2504 100.0000 0 27 27 0
617,910 03/23/15 S SELL 71140691 100.0000 0 617,910 617,910 0
30,936 03/24/15 S SELL 70 100.0000 0 30,936 30,936 0
5,549 03/24/15 B BUY 109 100.0000 0 5,549 5,549 0

249,716 03/24/15 S SELL 176 100.0000 0 249,716 249,716 0
27,183 03/24/15 B BUY 600 100.0000 0 27,183 27,183 0
31,533 03/24/15 B BUY 1600 100.0000 0 31,533 31,533 0

168 03/24/15 B BUY 2506 100.0000 0 168 168 0
54,317 03/25/15 B BUY 73 100.0000 0 54,317 54,317 0
6,514 03/25/15 B BUY 115 100.0000 0 6,514 6,514 0

106,674 03/25/15 S SELL 181 100.0000 0 106,674 106,674 0
10,236,558 03/25/15 S SELL 1607 100.0000 0 10,236,558 10,236,558 0

19,005 03/25/15 S SELL 2512 100.0000 0 19,005 19,005 0
433,231 03/25/15 S SELL 73350 100.0000 0 433,231 433,231 0

10,000,000 03/25/15 B BUY 71140693 100.0000 0 10,000,000 10,000,000 0
7,561 03/26/15 S SELL 76 100.0000 0 7,561 7,561 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

8,722 03/26/15 S SELL 123 100.0000 0 8,722 8,722 0
3,422 03/26/15 B BUY 182 100.0000 0 3,422 3,422 0

3,078,757 03/26/15 S SELL 1614 100.0000 0 3,078,757 3,078,757 0
2,135 03/26/15 B BUY 2517 100.0000 0 2,135 2,135 0

108,812 03/26/15 S SELL 3838 100.0000 0 108,812 108,812 0
49,504 03/27/15 B BUY 127 100.0000 0 49,504 49,504 0

126,996 03/27/15 S SELL 184 100.0000 0 126,996 126,996 0
1,990,000 03/27/15 B BUY 227 100.0000 0 1,990,000 1,990,000 0

22 03/27/15 S SELL 603 100.0000 0 22 22 0
5,369,054 03/27/15 S SELL 1620 100.0000 0 5,369,054 5,369,054 0

9,024 03/27/15 B BUY 71140696 100.0000 0 9,024 9,024 0
49,455 03/30/15 S SELL 84 100.0000 0 49,455 49,455 0
33,970 03/30/15 S SELL 129 100.0000 0 33,970 33,970 0
1,373 03/30/15 B BUY 190 100.0000 0 1,373 1,373 0

0 03/30/15 B BUY 577 100.0000 0 0 0 0
23,878,464 03/30/15 B BUY 851 100.0000 0 23,878,464 23,878,464 0
30,377,129 03/30/15 S SELL 1624 100.0000 0 30,377,129 30,377,129 0
1,064,679 03/30/15 S SELL 71140699 100.0000 0 1,064,679 1,064,679 0

71,060 03/31/15 S SELL 86 100.0000 0 71,060 71,060 0
185,452 03/31/15 S SELL 131 100.0000 0 185,452 185,452 0
11,801 03/31/15 B BUY 194 100.0000 0 11,801 11,801 0

12,700,000 03/31/15 S SELL 866 100.0000 0 12,700,000 12,700,000 0
3,339,422 03/31/15 B BUY 1631 100.0000 0 3,339,422 3,339,422 0

2,045 03/31/15 B BUY 2529 100.0000 0 2,045 2,045 0
0 03/31/15 B BUY 9569 100.0000 0 0 0 0

49,898,514 03/31/15 B BUY 71140702 100.0000 0 49,898,514 49,898,514 0
84,965 04/01/15 B BUY 91 100.0000 0 84,965 84,965 0

25 04/01/15 B BUY 129 100.0000 0 25 25 0
47 04/01/15 B BUY 151 100.0000 0 47 47 0

9,336 04/01/15 B BUY 199 100.0000 0 9,336 9,336 0
40 04/01/15 B BUY 236 100.0000 0 40 40 0
0 04/01/15 B BUY 583 100.0000 0 0 0 0

88 04/01/15 B BUY 607 100.0000 0 88 88 0
118 04/01/15 B BUY 679 100.0000 0 118 118 0

12,099,751 04/01/15 S SELL 869 100.0000 0 12,099,751 12,099,751 0
2 04/01/15 B BUY 1532 100.0000 0 2 2 0

46,638,618 04/01/15 B BUY 1639 100.0000 0 46,638,618 46,638,618 0
6,420 04/01/15 B BUY 2533 100.0000 0 6,420 6,420 0

5 04/01/15 B BUY 3840 100.0000 0 5 5 0
9 04/01/15 B BUY 4571 100.0000 0 9 9 0

276 04/01/15 B BUY 6704 100.0000 0 276 276 0
38 04/01/15 B BUY 9606 100.0000 0 38 38 0
2 04/01/15 B BUY 16502 100.0000 0 2 2 0

34 04/01/15 B BUY 73368 100.0000 0 34 34 0
7 04/01/15 B BUY 70866857 100.0000 0 7 7 0

60,243,805 04/01/15 S SELL 71140716 100.0000 0 60,243,805 60,243,805 0
276,800 04/02/15 B BUY 155 100.0000 0 276,800 276,800 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
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BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

331,817 04/02/15 B BUY 203 100.0000 0 331,817 331,817 0
135 04/02/15 S SELL 584 100.0000 0 135 135 0

48,232 04/02/15 S SELL 618 100.0000 0 48,232 48,232 0
31,900,000 04/02/15 B BUY 1648 100.0000 0 31,900,000 31,900,000 0

29 04/02/15 B BUY 16503 100.0000 0 29 29 0
5,398,000 04/02/15 B BUY 70866858 100.0000 0 5,398,000 5,398,000 0

5,481 04/02/15 S SELL 71140719 100.0000 0 5,481 5,481 0
60,842 04/06/15 B BUY 99 100.0000 0 60,842 60,842 0

514,567 04/06/15 B BUY 157 100.0000 0 514,567 514,567 0
377,886 04/06/15 B BUY 207 100.0000 0 377,886 377,886 0

118 04/06/15 S SELL 685 100.0000 0 118 118 0
5,047,915 04/06/15 B BUY 1660 100.0000 0 5,047,915 5,047,915 0
5,512,981 04/06/15 S SELL 70866860 100.0000 0 5,512,981 5,512,981 0
1,522,853 04/06/15 B BUY 71140724 100.0000 0 1,522,853 1,522,853 0

2,713 04/07/15 S SELL 102 100.0000 0 2,713 2,713 0
255,893 04/07/15 B BUY 165 100.0000 0 255,893 255,893 0

7,220 04/07/15 S SELL 211 100.0000 0 7,220 7,220 0
61,383 04/07/15 S SELL 619 100.0000 0 61,383 61,383 0

1,497,794 04/07/15 B BUY 1666 100.0000 0 1,497,794 1,497,794 0
16,261 04/07/15 B BUY 71140735 100.0000 0 16,261 16,261 0
23,423 04/08/15 S SELL 106 100.0000 0 23,423 23,423 0
99,817 04/08/15 B BUY 215 100.0000 0 99,817 99,817 0

118 04/08/15 B BUY 693 100.0000 0 118 118 0
662,050 04/08/15 B BUY 1677 100.0000 0 662,050 662,050 0
42,889 04/08/15 B BUY 3842 100.0000 0 42,889 42,889 0
54,363 04/08/15 S SELL 73431 100.0000 0 54,363 54,363 0
6,453 04/08/15 S SELL 71140738 100.0000 0 6,453 6,453 0

19,729 04/09/15 S SELL 111 100.0000 0 19,729 19,729 0
129,478 04/09/15 S SELL 171 100.0000 0 129,478 129,478 0
218,011 04/09/15 B BUY 219 100.0000 0 218,011 218,011 0

23 04/09/15 S SELL 620 100.0000 0 23 23 0
44,504 04/09/15 B BUY 879 100.0000 0 44,504 44,504 0

1,719,565 04/09/15 B BUY 1683 100.0000 0 1,719,565 1,719,565 0
25,519 04/10/15 S SELL 121 100.0000 0 25,519 25,519 0
4,965 04/10/15 B BUY 178 100.0000 0 4,965 4,965 0
4,464 04/10/15 B BUY 223 100.0000 0 4,464 4,464 0

54 04/10/15 S SELL 625 100.0000 0 54 54 0
585,858 04/10/15 S SELL 1689 100.0000 0 585,858 585,858 0
254,118 04/10/15 B BUY 73442 100.0000 0 254,118 254,118 0

2,778 04/10/15 B BUY 71140744 100.0000 0 2,778 2,778 0
50,239 04/13/15 S SELL 124 100.0000 0 50,239 50,239 0
50,181 04/13/15 S SELL 179 100.0000 0 50,181 50,181 0
50,275 04/13/15 S SELL 224 100.0000 0 50,275 50,275 0

1,442,683 04/13/15 B BUY 1695 100.0000 0 1,442,683 1,442,683 0
132,144 04/13/15 S SELL 71140747 100.0000 0 132,144 132,144 0
547,635 04/14/15 S SELL 127 100.0000 0 547,635 547,635 0
130,938 04/14/15 B BUY 180 100.0000 0 130,938 130,938 0
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FD495 PAGE 392
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

4,083 04/14/15 B BUY 226 100.0000 0 4,083 4,083 0
392,210 04/14/15 B BUY 1702 100.0000 0 392,210 392,210 0
214,227 04/14/15 S SELL 71140752 100.0000 0 214,227 214,227 0
100,407 04/15/15 B BUY 130 100.0000 0 100,407 100,407 0

1,690 04/15/15 B BUY 185 100.0000 0 1,690 1,690 0
61,237 04/15/15 B BUY 228 100.0000 0 61,237 61,237 0

188,111 04/15/15 B BUY 280 100.0000 0 188,111 188,111 0
21,865 04/15/15 S SELL 591 100.0000 0 21,865 21,865 0

29 04/15/15 S SELL 678 100.0000 0 29 29 0
1,839,597 04/15/15 B BUY 1709 100.0000 0 1,839,597 1,839,597 0

6,479 04/15/15 S SELL 71140757 100.0000 0 6,479 6,479 0
103,776 04/16/15 B BUY 132 100.0000 0 103,776 103,776 0

3,708 04/16/15 B BUY 233 100.0000 0 3,708 3,708 0
25 04/16/15 S SELL 683 100.0000 0 25 25 0

1,185,884 04/16/15 B BUY 1720 100.0000 0 1,185,884 1,185,884 0
574,805 04/16/15 B BUY 70866863 100.0000 0 574,805 574,805 0

8,851 04/16/15 S SELL 71140759 100.0000 0 8,851 8,851 0
4,386 04/17/15 S SELL 134 100.0000 0 4,386 4,386 0

137,848 04/17/15 B BUY 195 100.0000 0 137,848 137,848 0
1,081,589 04/17/15 B BUY 1726 100.0000 0 1,081,589 1,081,589 0
574,805 04/17/15 S SELL 70866865 100.0000 0 574,805 574,805 0

1,075 04/20/15 S SELL 138 100.0000 0 1,075 1,075 0
184,488 04/20/15 S SELL 205 100.0000 0 184,488 184,488 0
12,785 04/20/15 B BUY 237 100.0000 0 12,785 12,785 0

1,911,588 04/20/15 S SELL 1732 100.0000 0 1,911,588 1,911,588 0
59,888 04/20/15 S SELL 71140761 100.0000 0 59,888 59,888 0
4,014 04/21/15 S SELL 142 100.0000 0 4,014 4,014 0

312,969 04/21/15 S SELL 211 100.0000 0 312,969 312,969 0
15,516 04/21/15 B BUY 1739 100.0000 0 15,516 15,516 0
4,511 04/21/15 B BUY 71140772 100.0000 0 4,511 4,511 0

42,313 04/22/15 S SELL 144 100.0000 0 42,313 42,313 0
117,839 04/22/15 S SELL 216 100.0000 0 117,839 117,839 0
197,917 04/22/15 S SELL 238 100.0000 0 197,917 197,917 0

1,300,000 04/22/15 S SELL 302 100.0000 0 1,300,000 1,300,000 0
245,602 04/22/15 B BUY 1745 100.0000 0 245,602 245,602 0
41,762 04/22/15 S SELL 71140774 100.0000 0 41,762 41,762 0

305,935 04/23/15 B BUY 146 100.0000 0 305,935 305,935 0
139,669 04/23/15 B BUY 221 100.0000 0 139,669 139,669 0
282,000 04/23/15 B BUY 309 100.0000 0 282,000 282,000 0
661,060 04/23/15 B BUY 1751 100.0000 0 661,060 661,060 0

3,433 04/23/15 S SELL 71140776 100.0000 0 3,433 3,433 0
157,406 04/24/15 S SELL 149 100.0000 0 157,406 157,406 0
152,973 04/24/15 S SELL 234 100.0000 0 152,973 152,973 0

2,170,603 04/24/15 B BUY 898 100.0000 0 2,170,603 2,170,603 0
1,600,709 04/24/15 B BUY 1757 100.0000 0 1,600,709 1,600,709 0

61,325 04/27/15 S SELL 236 100.0000 0 61,325 61,325 0
1,275,710 04/27/15 B BUY 1764 100.0000 0 1,275,710 1,275,710 0
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FD495 PAGE 393
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

115,901 04/27/15 S SELL 73483 100.0000 0 115,901 115,901 0
1,459 04/28/15 B BUY 155 100.0000 0 1,459 1,459 0

92,012 04/28/15 S SELL 240 100.0000 0 92,012 92,012 0
704,748 04/28/15 S SELL 255 100.0000 0 704,748 704,748 0

21,004,644 04/28/15 B BUY 902 100.0000 0 21,004,644 21,004,644 0
34,682,491 04/28/15 S SELL 1771 100.0000 0 34,682,491 34,682,491 0
11,972,186 04/28/15 B BUY 71140779 100.0000 0 11,972,186 11,972,186 0

1,224 04/29/15 S SELL 156 100.0000 0 1,224 1,224 0
13,922 04/29/15 B BUY 245 100.0000 0 13,922 13,922 0

175,187 04/29/15 S SELL 263 100.0000 0 175,187 175,187 0
3,635,974 04/29/15 B BUY 588 100.0000 0 3,635,974 3,635,974 0
9,540,000 04/29/15 S SELL 906 100.0000 0 9,540,000 9,540,000 0
196,244 04/29/15 B BUY 1780 100.0000 0 196,244 196,244 0

8,201,327 04/29/15 S SELL 71140786 100.0000 0 8,201,327 8,201,327 0
0 04/30/15 S SELL 90 100.0000 0 0 0 0

25 04/30/15 S SELL 131 100.0000 0 25 25 0
1,498,549 04/30/15 B BUY 161 100.0000 0 1,498,549 1,498,549 0
1,450,948 04/30/15 B BUY 256 100.0000 0 1,450,948 1,450,948 0
2,292,745 04/30/15 B BUY 289 100.0000 0 2,292,745 2,292,745 0

39,000,000 04/30/15 B BUY 327 100.0000 0 39,000,000 39,000,000 0
36 04/30/15 S SELL 424 100.0000 0 36 36 0
99 04/30/15 S SELL 472 100.0000 0 99 99 0
37 04/30/15 S SELL 501 100.0000 0 37 37 0
433 04/30/15 S SELL 548 100.0000 0 433 433 0

15,665 04/30/15 B BUY 916 100.0000 0 15,665 15,665 0
14,880,000 04/30/15 S SELL 921 100.0000 0 14,880,000 14,880,000 0
47,048,242 04/30/15 S SELL 1797 100.0000 0 47,048,242 47,048,242 0

34,994 04/30/15 S SELL 16506 100.0000 0 34,994 34,994 0
3,574,857 04/30/15 S SELL 71140788 100.0000 0 3,574,857 3,574,857 0

121 05/01/15 B BUY 192 100.0000 0 121 121 0
11,889 05/01/15 B BUY 272 100.0000 0 11,889 11,889 0
70,555 05/01/15 B BUY 323 100.0000 0 70,555 70,555 0

126 05/01/15 B BUY 330 100.0000 0 126 126 0
131,463 05/01/15 B BUY 360 100.0000 0 131,463 131,463 0

109 05/01/15 S SELL 589 100.0000 0 109 109 0
1 05/01/15 B BUY 598 100.0000 0 1 1 0

59 05/01/15 B BUY 690 100.0000 0 59 59 0
16 05/01/15 B BUY 918 100.0000 0 16 16 0
249 05/01/15 B BUY 929 100.0000 0 249 249 0
2 05/01/15 B BUY 1534 100.0000 0 2 2 0

3,395,042 05/01/15 S SELL 1805 100.0000 0 3,395,042 3,395,042 0
7,142 05/01/15 S SELL 2543 100.0000 0 7,142 7,142 0

2 05/01/15 B BUY 3844 100.0000 0 2 2 0
10 05/01/15 B BUY 4643 100.0000 0 10 10 0
40 05/01/15 B BUY 10277 100.0000 0 40 40 0
2 05/01/15 B BUY 16508 100.0000 0 2 2 0

16 05/01/15 B BUY 73514 100.0000 0 16 16 0
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FD495 PAGE 394
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

49 05/01/15 B BUY 70866867 100.0000 0 49 49 0
392,286 05/01/15 S SELL 71140793 100.0000 0 392,286 392,286 0
12,629 05/04/15 S SELL 201 100.0000 0 12,629 12,629 0
7,321 05/04/15 B BUY 278 100.0000 0 7,321 7,321 0

114,542 05/04/15 S SELL 328 100.0000 0 114,542 114,542 0
39,490 05/04/15 B BUY 403 100.0000 0 39,490 39,490 0

118 05/04/15 S SELL 743 100.0000 0 118 118 0
5,000,000 05/04/15 S SELL 1808 100.0000 0 5,000,000 5,000,000 0
4,845,250 05/04/15 B BUY 2549 100.0000 0 4,845,250 4,845,250 0
281,844 05/04/15 S SELL 71140796 100.0000 0 281,844 281,844 0

1,325,914 05/05/15 S SELL 205 100.0000 0 1,325,914 1,325,914 0
801,164 05/05/15 S SELL 279 100.0000 0 801,164 801,164 0

2,010,857 05/05/15 S SELL 333 100.0000 0 2,010,857 2,010,857 0
823,979 05/05/15 B BUY 411 100.0000 0 823,979 823,979 0

1 05/05/15 S SELL 601 100.0000 0 1 1 0
1,607,970 05/05/15 B BUY 1817 100.0000 0 1,607,970 1,607,970 0

12,570 05/05/15 B BUY 2553 100.0000 0 12,570 12,570 0
742 05/05/15 S SELL 71140813 100.0000 0 742 742 0

27,210 05/06/15 S SELL 212 100.0000 0 27,210 27,210 0
49,403 05/06/15 S SELL 280 100.0000 0 49,403 49,403 0

633,198 05/06/15 B BUY 345 100.0000 0 633,198 633,198 0
843,100 05/06/15 B BUY 422 100.0000 0 843,100 843,100 0

3,635,974 05/06/15 S SELL 920 100.0000 0 3,635,974 3,635,974 0
18,123 05/06/15 S SELL 1825 100.0000 0 18,123 18,123 0
64,380 05/06/15 S SELL 2556 100.0000 0 64,380 64,380 0
11,936 05/06/15 B BUY 71140817 100.0000 0 11,936 11,936 0

210,861 05/07/15 S SELL 214 100.0000 0 210,861 210,861 0
265,607 05/07/15 S SELL 353 100.0000 0 265,607 265,607 0

1,356,082 05/07/15 B BUY 428 100.0000 0 1,356,082 1,356,082 0
54 05/07/15 S SELL 705 100.0000 0 54 54 0

3,108,645 05/07/15 S SELL 1833 100.0000 0 3,108,645 3,108,645 0
26,500 05/07/15 S SELL 2559 100.0000 0 26,500 26,500 0
45,576 05/07/15 B BUY 3846 100.0000 0 45,576 45,576 0

516,831 05/07/15 B BUY 73563 100.0000 0 516,831 516,831 0
9,456 05/07/15 B BUY 71140820 100.0000 0 9,456 9,456 0

249,376 05/08/15 B BUY 216 100.0000 0 249,376 249,376 0
146,066 05/08/15 S SELL 357 100.0000 0 146,066 146,066 0

1,747,745 05/08/15 S SELL 438 100.0000 0 1,747,745 1,747,745 0
1,319,632 05/08/15 B BUY 1838 100.0000 0 1,319,632 1,319,632 0

11,390 05/08/15 S SELL 2620 100.0000 0 11,390 11,390 0
1 05/08/15 S SELL 4669 100.0000 0 1 1 0

201,308 05/08/15 S SELL 73575 100.0000 0 201,308 201,308 0
6,534 05/11/15 S SELL 218 100.0000 0 6,534 6,534 0

387,357 05/11/15 B BUY 283 100.0000 0 387,357 387,357 0
115,739 05/11/15 S SELL 361 100.0000 0 115,739 115,739 0

7,891,241 05/11/15 S SELL 448 100.0000 0 7,891,241 7,891,241 0
3,239,679 05/11/15 B BUY 1843 100.0000 0 3,239,679 3,239,679 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

6,881 05/11/15 B BUY 2703 100.0000 0 6,881 6,881 0
56,254 05/12/15 S SELL 225 100.0000 0 56,254 56,254 0
21,206 05/12/15 S SELL 285 100.0000 0 21,206 21,206 0

424,821 05/12/15 S SELL 364 100.0000 0 424,821 424,821 0
3,076,141 05/12/15 S SELL 471 100.0000 0 3,076,141 3,076,141 0
3,802,820 05/12/15 S SELL 1848 100.0000 0 3,802,820 3,802,820 0
594,925 05/12/15 S SELL 11945 100.0000 0 594,925 594,925 0
643,378 05/12/15 S SELL 71140824 100.0000 0 643,378 643,378 0
35,075 05/13/15 S SELL 228 100.0000 0 35,075 35,075 0

209,764 05/13/15 B BUY 370 100.0000 0 209,764 209,764 0
86,384 05/13/15 S SELL 483 100.0000 0 86,384 86,384 0

1,000,248 05/13/15 S SELL 954 100.0000 0 1,000,248 1,000,248 0
433,806 05/13/15 B BUY 1853 100.0000 0 433,806 433,806 0
450,591 05/13/15 S SELL 12666 100.0000 0 450,591 450,591 0
18,725 05/13/15 B BUY 73591 100.0000 0 18,725 18,725 0
4,967 05/13/15 S SELL 71140833 100.0000 0 4,967 4,967 0

6,000,000 05/14/15 B BUY 2 100.0000 0 6,000,000 6,000,000 0
165,586 05/14/15 B BUY 229 100.0000 0 165,586 165,586 0
331,553 05/14/15 B BUY 326 100.0000 0 331,553 331,553 0
411,197 05/14/15 B BUY 373 100.0000 0 411,197 411,197 0

6,671,008 05/14/15 S SELL 491 100.0000 0 6,671,008 6,671,008 0
1,195,344 05/14/15 B BUY 961 100.0000 0 1,195,344 1,195,344 0
8,511,943 05/14/15 S SELL 1860 100.0000 0 8,511,943 8,511,943 0
1,051,738 05/14/15 S SELL 13093 100.0000 0 1,051,738 1,051,738 0
281,553 05/14/15 S SELL 71140838 100.0000 0 281,553 281,553 0

6,000,000 05/15/15 S SELL 3 100.0000 0 6,000,000 6,000,000 0
69,654 05/15/15 S SELL 233 100.0000 0 69,654 69,654 0

180,709 05/15/15 S SELL 328 100.0000 0 180,709 180,709 0
389,424 05/15/15 B BUY 374 100.0000 0 389,424 389,424 0

1,645,164 05/15/15 B BUY 525 100.0000 0 1,645,164 1,645,164 0
8,482 05/15/15 B BUY 706 100.0000 0 8,482 8,482 0

157,771 05/15/15 B BUY 962 100.0000 0 157,771 157,771 0
2,661,424 05/15/15 B BUY 1865 100.0000 0 2,661,424 2,661,424 0

3 05/15/15 B BUY 4672 100.0000 0 3 3 0
550,866 05/15/15 S SELL 13627 100.0000 0 550,866 550,866 0
45,144 05/15/15 S SELL 71140842 100.0000 0 45,144 45,144 0

1,023,784 05/18/15 S SELL 330 100.0000 0 1,023,784 1,023,784 0
83,226 05/18/15 S SELL 378 100.0000 0 83,226 83,226 0

175,999 05/18/15 S SELL 573 100.0000 0 175,999 175,999 0
24 05/18/15 S SELL 707 100.0000 0 24 24 0

338,558 05/18/15 B BUY 966 100.0000 0 338,558 338,558 0
2,958,213 05/18/15 B BUY 1871 100.0000 0 2,958,213 2,958,213 0

79,512 05/18/15 S SELL 14057 100.0000 0 79,512 79,512 0
107,225 05/18/15 S SELL 71140844 100.0000 0 107,225 107,225 0

666 05/19/15 B BUY 240 100.0000 0 666 666 0
107,630 05/19/15 S SELL 381 100.0000 0 107,630 107,630 0

3,517,384 05/19/15 S SELL 581 100.0000 0 3,517,384 3,517,384 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

4,341,917 05/19/15 B BUY 1877 100.0000 0 4,341,917 4,341,917 0
674,457 05/19/15 S SELL 14501 100.0000 0 674,457 674,457 0
215,145 05/20/15 S SELL 244 100.0000 0 215,145 215,145 0

1,854,993 05/20/15 S SELL 595 100.0000 0 1,854,993 1,854,993 0
838,563 05/20/15 S SELL 1882 100.0000 0 838,563 838,563 0
315,078 05/20/15 S SELL 14688 100.0000 0 315,078 315,078 0
74,292 05/20/15 B BUY 71140860 100.0000 0 74,292 74,292 0
47,307 05/21/15 S SELL 333 100.0000 0 47,307 47,307 0

842,220 05/21/15 B BUY 382 100.0000 0 842,220 842,220 0
313,684 05/21/15 S SELL 604 100.0000 0 313,684 313,684 0
558,669 05/21/15 S SELL 1887 100.0000 0 558,669 558,669 0
305,382 05/21/15 B BUY 15003 100.0000 0 305,382 305,382 0
399,775 05/21/15 B BUY 73642 100.0000 0 399,775 399,775 0
471,255 05/21/15 S SELL 71140863 100.0000 0 471,255 471,255 0
284,692 05/22/15 B BUY 247 100.0000 0 284,692 284,692 0

2,863 05/22/15 B BUY 383 100.0000 0 2,863 2,863 0
3,837,428 05/22/15 S SELL 616 100.0000 0 3,837,428 3,837,428 0
2,416,967 05/22/15 B BUY 1892 100.0000 0 2,416,967 2,416,967 0
2,547,285 05/22/15 B BUY 15349 100.0000 0 2,547,285 2,547,285 0
6,171,133 05/22/15 B BUY 71140867 100.0000 0 6,171,133 6,171,133 0
1,867,088 05/26/15 B BUY 627 100.0000 0 1,867,088 1,867,088 0
6,404,849 05/26/15 S SELL 1900 100.0000 0 6,404,849 6,404,849 0

79,940 05/26/15 S SELL 15584 100.0000 0 79,940 79,940 0
5,950,788 05/26/15 B BUY 71140872 100.0000 0 5,950,788 5,950,788 0

6,411 05/27/15 B BUY 252 100.0000 0 6,411 6,411 0
325 05/27/15 B BUY 340 100.0000 0 325 325 0

234,615 05/27/15 B BUY 634 100.0000 0 234,615 234,615 0
9,051 05/27/15 B BUY 715 100.0000 0 9,051 9,051 0

1,051,862 05/27/15 S SELL 1905 100.0000 0 1,051,862 1,051,862 0
852,007 05/27/15 S SELL 15613 100.0000 0 852,007 852,007 0
51,698 05/28/15 S SELL 344 100.0000 0 51,698 51,698 0
2,021 05/28/15 B BUY 391 100.0000 0 2,021 2,021 0

957,880 05/28/15 B BUY 659 100.0000 0 957,880 957,880 0
1,434,728 05/28/15 B BUY 718 100.0000 0 1,434,728 1,434,728 0
389,354 05/28/15 B BUY 1911 100.0000 0 389,354 389,354 0

1,295,428 05/28/15 S SELL 15639 100.0000 0 1,295,428 1,295,428 0
72,037 05/28/15 S SELL 73686 100.0000 0 72,037 72,037 0

7,449,235 05/28/15 S SELL 71140879 100.0000 0 7,449,235 7,449,235 0
2,125,000 05/29/15 B BUY 71 100.0000 0 2,125,000 2,125,000 0
151,709 05/29/15 B BUY 257 100.0000 0 151,709 151,709 0

1,956 05/29/15 B BUY 348 100.0000 0 1,956 1,956 0
216,991 05/29/15 S SELL 399 100.0000 0 216,991 216,991 0
793,748 05/29/15 B BUY 668 100.0000 0 793,748 793,748 0
960,587 05/29/15 B BUY 967 100.0000 0 960,587 960,587 0
435,746 05/29/15 S SELL 1913 100.0000 0 435,746 435,746 0

1,662,856 05/29/15 S SELL 15757 100.0000 0 1,662,856 1,662,856 0
171,593 05/29/15 B BUY 73702 100.0000 0 171,593 171,593 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

3,809,945 05/29/15 S SELL 71140884 100.0000 0 3,809,945 3,809,945 0
14 06/01/15 B BUY 6 100.0000 0 14 14 0
12 06/01/15 B BUY 85 100.0000 0 12 12 0

2,574 06/01/15 S SELL 259 100.0000 0 2,574 2,574 0
68,399 06/01/15 B BUY 355 100.0000 0 68,399 68,399 0

95 06/01/15 B BUY 379 100.0000 0 95 95 0
123 06/01/15 B BUY 404 100.0000 0 123 123 0

1,192,161 06/01/15 B BUY 694 100.0000 0 1,192,161 1,192,161 0
76 06/01/15 B BUY 732 100.0000 0 76 76 0
44 06/01/15 B BUY 922 100.0000 0 44 44 0
102 06/01/15 B BUY 969 100.0000 0 102 102 0
2 06/01/15 B BUY 1536 100.0000 0 2 2 0

1,378,956 06/01/15 S SELL 1924 100.0000 0 1,378,956 1,378,956 0
6 06/01/15 B BUY 3848 100.0000 0 6 6 0

11 06/01/15 B BUY 4680 100.0000 0 11 11 0
44 06/01/15 B BUY 10820 100.0000 0 44 44 0
205 06/01/15 B BUY 15766 100.0000 0 205 205 0
45 06/01/15 B BUY 73767 100.0000 0 45 45 0

414,308 06/01/15 S SELL 71140897 100.0000 0 414,308 414,308 0
661 06/02/15 B BUY 357 100.0000 0 661 661 0

1,183,208 06/02/15 B BUY 705 100.0000 0 1,183,208 1,183,208 0
163 06/02/15 S SELL 1035 100.0000 0 163 163 0

102,279,404 06/02/15 S SELL 1933 100.0000 0 102,279,404 102,279,404 0
10,828,723 06/02/15 B BUY 15783 100.0000 0 10,828,723 10,828,723 0
6,984,300 06/02/15 B BUY 71140903 100.0000 0 6,984,300 6,984,300 0
279,110 06/03/15 B BUY 88 100.0000 0 279,110 279,110 0
342,919 06/03/15 S SELL 134 100.0000 0 342,919 342,919 0
42,464 06/03/15 B BUY 359 100.0000 0 42,464 42,464 0

480,410 06/03/15 S SELL 411 100.0000 0 480,410 480,410 0
1,580,521 06/03/15 S SELL 722 100.0000 0 1,580,521 1,580,521 0

8,513 06/03/15 S SELL 743 100.0000 0 8,513 8,513 0
5,230,284 06/03/15 B BUY 1939 100.0000 0 5,230,284 5,230,284 0

56,050 06/03/15 B BUY 15793 100.0000 0 56,050 56,050 0
6,025,422 06/03/15 S SELL 71140909 100.0000 0 6,025,422 6,025,422 0
439,900 06/04/15 S SELL 172 100.0000 0 439,900 439,900 0
564,943 06/04/15 S SELL 412 100.0000 0 564,943 564,943 0
306,219 06/04/15 S SELL 732 100.0000 0 306,219 306,219 0
304,187 06/04/15 S SELL 755 100.0000 0 304,187 304,187 0
15,725 06/04/15 S SELL 924 100.0000 0 15,725 15,725 0

18,445,624 06/04/15 B BUY 1951 100.0000 0 18,445,624 18,445,624 0
88,479 06/04/15 S SELL 3850 100.0000 0 88,479 88,479 0

148,810 06/04/15 S SELL 4688 100.0000 0 148,810 148,810 0
276 06/04/15 S SELL 7260 100.0000 0 276 276 0

603,676 06/04/15 S SELL 10932 100.0000 0 603,676 603,676 0
68,512 06/04/15 B BUY 15821 100.0000 0 68,512 68,512 0

580,585 06/04/15 S SELL 73928 100.0000 0 580,585 580,585 0
279,110 06/05/15 S SELL 93 100.0000 0 279,110 279,110 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

8,870 06/05/15 B BUY 221 100.0000 0 8,870 8,870 0
58,301 06/05/15 B BUY 368 100.0000 0 58,301 58,301 0

12 06/05/15 S SELL 397 100.0000 0 12 12 0
29,682 06/05/15 S SELL 415 100.0000 0 29,682 29,682 0

304,726 06/05/15 S SELL 750 100.0000 0 304,726 304,726 0
163 06/05/15 B BUY 1046 100.0000 0 163 163 0

1,147,306 06/05/15 S SELL 1962 100.0000 0 1,147,306 1,147,306 0
47,538 06/05/15 B BUY 3852 100.0000 0 47,538 47,538 0

3 06/05/15 B BUY 4690 100.0000 0 3 3 0
123,900 06/05/15 S SELL 16363 100.0000 0 123,900 123,900 0
310,957 06/05/15 B BUY 73950 100.0000 0 310,957 310,957 0
358,528 06/08/15 S SELL 253 100.0000 0 358,528 358,528 0
225,289 06/08/15 S SELL 373 100.0000 0 225,289 225,289 0

12 06/08/15 B BUY 398 100.0000 0 12 12 0
103,064 06/08/15 B BUY 417 100.0000 0 103,064 103,064 0

2,054,104 06/08/15 S SELL 756 100.0000 0 2,054,104 2,054,104 0
24 06/08/15 S SELL 760 100.0000 0 24 24 0

3,045,358 06/08/15 S SELL 1967 100.0000 0 3,045,358 3,045,358 0
126,850 06/08/15 S SELL 16366 100.0000 0 126,850 126,850 0

6,230 06/08/15 S SELL 71140911 100.0000 0 6,230 6,230 0
4,300 06/09/15 B BUY 262 100.0000 0 4,300 4,300 0

317,671 06/09/15 S SELL 282 100.0000 0 317,671 317,671 0
1,623,042 06/09/15 B BUY 367 100.0000 0 1,623,042 1,623,042 0
120,067 06/09/15 S SELL 375 100.0000 0 120,067 120,067 0

12 06/09/15 S SELL 404 100.0000 0 12 12 0
41,099 06/09/15 S SELL 762 100.0000 0 41,099 41,099 0

1,064,899 06/09/15 S SELL 765 100.0000 0 1,064,899 1,064,899 0
9,224,481 06/09/15 S SELL 1973 100.0000 0 9,224,481 9,224,481 0

13,570 06/09/15 S SELL 16618 100.0000 0 13,570 13,570 0
4,387 06/10/15 B BUY 264 100.0000 0 4,387 4,387 0

275,961 06/10/15 S SELL 303 100.0000 0 275,961 275,961 0
459,325 06/10/15 B BUY 383 100.0000 0 459,325 459,325 0

12 06/10/15 B BUY 405 100.0000 0 12 12 0
1,623,042 06/10/15 S SELL 460 100.0000 0 1,623,042 1,623,042 0
2,452,666 06/10/15 S SELL 773 100.0000 0 2,452,666 2,452,666 0
1,048,250 06/10/15 S SELL 1978 100.0000 0 1,048,250 1,048,250 0

66,428 06/10/15 S SELL 16822 100.0000 0 66,428 66,428 0
78,600 06/10/15 B BUY 71140922 100.0000 0 78,600 78,600 0

195,040 06/11/15 S SELL 321 100.0000 0 195,040 195,040 0
494,133 06/11/15 B BUY 390 100.0000 0 494,133 494,133 0
26,372 06/11/15 S SELL 772 100.0000 0 26,372 26,372 0

502,888 06/11/15 S SELL 784 100.0000 0 502,888 502,888 0
98,001 06/11/15 B BUY 998 100.0000 0 98,001 98,001 0

2,666,455 06/11/15 B BUY 1983 100.0000 0 2,666,455 2,666,455 0
1,638,687 06/11/15 B BUY 17068 100.0000 0 1,638,687 1,638,687 0

20,163 06/11/15 S SELL 71140928 100.0000 0 20,163 20,163 0
6,863 06/12/15 B BUY 267 100.0000 0 6,863 6,863 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

418,123 06/12/15 B BUY 326 100.0000 0 418,123 418,123 0
62,523 06/12/15 S SELL 399 100.0000 0 62,523 62,523 0
78,705 06/12/15 B BUY 420 100.0000 0 78,705 78,705 0

7,130,086 06/12/15 B BUY 709 100.0000 0 7,130,086 7,130,086 0
231,747 06/12/15 S SELL 775 100.0000 0 231,747 231,747 0
364,244 06/12/15 S SELL 792 100.0000 0 364,244 364,244 0

2,421,108 06/12/15 B BUY 1990 100.0000 0 2,421,108 2,421,108 0
1,746,545 06/12/15 S SELL 17484 100.0000 0 1,746,545 1,746,545 0
267,703 06/12/15 S SELL 74004 100.0000 0 267,703 267,703 0
300,728 06/12/15 S SELL 71140938 100.0000 0 300,728 300,728 0
11,376 06/15/15 B BUY 271 100.0000 0 11,376 11,376 0

114,364 06/15/15 S SELL 335 100.0000 0 114,364 114,364 0
168,045 06/15/15 S SELL 404 100.0000 0 168,045 168,045 0
87,092 06/15/15 B BUY 421 100.0000 0 87,092 87,092 0

4,928,468 06/15/15 S SELL 760 100.0000 0 4,928,468 4,928,468 0
52,513 06/15/15 S SELL 790 100.0000 0 52,513 52,513 0

1,383,330 06/15/15 S SELL 829 100.0000 0 1,383,330 1,383,330 0
1,569,099 06/15/15 S SELL 1995 100.0000 0 1,569,099 1,569,099 0
2,469,558 06/15/15 S SELL 17759 100.0000 0 2,469,558 2,469,558 0

33,204 06/15/15 S SELL 71140942 100.0000 0 33,204 33,204 0
2,482 06/16/15 B BUY 274 100.0000 0 2,482 2,482 0

160,155 06/16/15 S SELL 406 100.0000 0 160,155 160,155 0
541,138 06/16/15 S SELL 774 100.0000 0 541,138 541,138 0
58,131 06/16/15 S SELL 803 100.0000 0 58,131 58,131 0

1,169,023 06/16/15 S SELL 846 100.0000 0 1,169,023 1,169,023 0
680,874 06/16/15 S SELL 2000 100.0000 0 680,874 680,874 0

0 06/16/15 B BUY 4692 100.0000 0 0 0 0
1,521,596 06/16/15 S SELL 18015 100.0000 0 1,521,596 1,521,596 0

50,378 06/17/15 S SELL 275 100.0000 0 50,378 50,378 0
57,472 06/17/15 S SELL 408 100.0000 0 57,472 57,472 0
58,839 06/17/15 S SELL 820 100.0000 0 58,839 58,839 0

234,131 06/17/15 B BUY 855 100.0000 0 234,131 234,131 0
3,602,315 06/17/15 B BUY 2005 100.0000 0 3,602,315 3,602,315 0

1 06/17/15 B BUY 4695 100.0000 0 1 1 0
2,321,268 06/17/15 S SELL 18159 100.0000 0 2,321,268 2,321,268 0
222,686 06/17/15 B BUY 74038 100.0000 0 222,686 222,686 0
752,120 06/17/15 S SELL 71140948 100.0000 0 752,120 752,120 0
107,715 06/18/15 B BUY 276 100.0000 0 107,715 107,715 0
10,547 06/18/15 S SELL 412 100.0000 0 10,547 10,547 0

2,167,052 06/18/15 B BUY 800 100.0000 0 2,167,052 2,167,052 0
1,231,894 06/18/15 B BUY 879 100.0000 0 1,231,894 1,231,894 0
1,464,012 06/18/15 S SELL 2010 100.0000 0 1,464,012 1,464,012 0
1,416,359 06/18/15 S SELL 18288 100.0000 0 1,416,359 1,416,359 0

21,809 06/18/15 B BUY 74063 100.0000 0 21,809 21,809 0
9,423 06/18/15 S SELL 71140950 100.0000 0 9,423 9,423 0

183,521 06/19/15 B BUY 2 100.0000 0 183,521 183,521 0
1,758,328 06/19/15 B BUY 2 100.0000 0 1,758,328 1,758,328 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,665,757 06/19/15 B BUY 4 100.0000 0 1,665,757 1,665,757 0
11,027 06/19/15 B BUY 282 100.0000 0 11,027 11,027 0
13,371 06/19/15 S SELL 343 100.0000 0 13,371 13,371 0

180,412 06/19/15 B BUY 442 100.0000 0 180,412 180,412 0
3,607,606 06/19/15 S SELL 804 100.0000 0 3,607,606 3,607,606 0
309,658 06/19/15 S SELL 838 100.0000 0 309,658 309,658 0

1,484,461 06/19/15 S SELL 890 100.0000 0 1,484,461 1,484,461 0
890,518 06/19/15 B BUY 2016 100.0000 0 890,518 890,518 0

1,158,618 06/19/15 S SELL 18358 100.0000 0 1,158,618 1,158,618 0
1,883 06/22/15 S SELL 285 100.0000 0 1,883 1,883 0

157,353 06/22/15 S SELL 415 100.0000 0 157,353 157,353 0
752,838 06/22/15 S SELL 453 100.0000 0 752,838 752,838 0
76,978 06/22/15 S SELL 841 100.0000 0 76,978 76,978 0

1,260,552 06/22/15 S SELL 898 100.0000 0 1,260,552 1,260,552 0
219,926 06/22/15 S SELL 904 100.0000 0 219,926 219,926 0
355,585 06/22/15 B BUY 2022 100.0000 0 355,585 355,585 0

1,106,627 06/22/15 S SELL 18396 100.0000 0 1,106,627 1,106,627 0
550 06/22/15 S SELL 71140952 100.0000 0 550 550 0
559 06/23/15 S SELL 289 100.0000 0 559 559 0

66,389 06/23/15 B BUY 350 100.0000 0 66,389 66,389 0
253,581 06/23/15 B BUY 461 100.0000 0 253,581 253,581 0
634,233 06/23/15 S SELL 842 100.0000 0 634,233 634,233 0

1,214,246 06/23/15 B BUY 907 100.0000 0 1,214,246 1,214,246 0
1,578,607 06/23/15 B BUY 2027 100.0000 0 1,578,607 1,578,607 0

6,845 06/23/15 S SELL 18433 100.0000 0 6,845 6,845 0
18,368 06/23/15 B BUY 74107 100.0000 0 18,368 18,368 0
1,014 06/23/15 S SELL 71140954 100.0000 0 1,014 1,014 0

774 06/24/15 S SELL 291 100.0000 0 774 774 0
59,593 06/24/15 S SELL 367 100.0000 0 59,593 59,593 0
88,868 06/24/15 S SELL 418 100.0000 0 88,868 88,868 0
76,318 06/24/15 S SELL 475 100.0000 0 76,318 76,318 0
3,933 06/24/15 B BUY 577 100.0000 0 3,933 3,933 0

543,520 06/24/15 S SELL 915 100.0000 0 543,520 543,520 0
427,686 06/24/15 S SELL 2032 100.0000 0 427,686 427,686 0
10,730 06/24/15 S SELL 18456 100.0000 0 10,730 10,730 0
46,332 06/24/15 B BUY 74129 100.0000 0 46,332 46,332 0

349,634 06/24/15 B BUY 71140968 100.0000 0 349,634 349,634 0
82,762 06/25/15 S SELL 297 100.0000 0 82,762 82,762 0
61,195 06/25/15 S SELL 428 100.0000 0 61,195 61,195 0

471,403 06/25/15 B BUY 477 100.0000 0 471,403 471,403 0
3,933 06/25/15 S SELL 580 100.0000 0 3,933 3,933 0

372,275 06/25/15 B BUY 853 100.0000 0 372,275 372,275 0
56,736 06/25/15 B BUY 925 100.0000 0 56,736 56,736 0
23,012 06/25/15 B BUY 926 100.0000 0 23,012 23,012 0

252,610 06/25/15 B BUY 1017 100.0000 0 252,610 252,610 0
14,467,168 06/25/15 S SELL 2041 100.0000 0 14,467,168 14,467,168 0

616,523 06/25/15 B BUY 11549 100.0000 0 616,523 616,523 0
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

250,130 06/25/15 B BUY 18469 100.0000 0 250,130 250,130 0
126,787 06/25/15 S SELL 74139 100.0000 0 126,787 126,787 0

13,000,000 06/25/15 B BUY 71140970 100.0000 0 13,000,000 13,000,000 0
126,986 06/26/15 S SELL 51 100.0000 0 126,986 126,986 0
135,975 06/26/15 B BUY 63 100.0000 0 135,975 135,975 0
118,316 06/26/15 S SELL 300 100.0000 0 118,316 118,316 0
68,029 06/26/15 B BUY 440 100.0000 0 68,029 68,029 0

107,409 06/26/15 B BUY 483 100.0000 0 107,409 107,409 0
62,969 06/26/15 B BUY 856 100.0000 0 62,969 62,969 0

198,513 06/26/15 S SELL 935 100.0000 0 198,513 198,513 0
594,173 06/26/15 S SELL 2046 100.0000 0 594,173 594,173 0
41,994 06/26/15 B BUY 18572 100.0000 0 41,994 41,994 0
38,354 06/26/15 B BUY 74143 100.0000 0 38,354 38,354 0
14,406 06/26/15 S SELL 71140972 100.0000 0 14,406 14,406 0

402,989 06/29/15 S SELL 54 100.0000 0 402,989 402,989 0
746,369 06/29/15 B BUY 99 100.0000 0 746,369 746,369 0
348,483 06/29/15 S SELL 301 100.0000 0 348,483 348,483 0

4,594 06/29/15 S SELL 384 100.0000 0 4,594 4,594 0
23,653 06/29/15 B BUY 441 100.0000 0 23,653 23,653 0

148,273 06/29/15 S SELL 492 100.0000 0 148,273 148,273 0
42,270 06/29/15 S SELL 860 100.0000 0 42,270 42,270 0

446,009 06/29/15 S SELL 941 100.0000 0 446,009 446,009 0
1,800,560 06/29/15 S SELL 1024 100.0000 0 1,800,560 1,800,560 0
1,435,331 06/29/15 S SELL 2051 100.0000 0 1,435,331 1,435,331 0
797,096 06/29/15 S SELL 18580 100.0000 0 797,096 797,096 0
38,354 06/29/15 S SELL 74156 100.0000 0 38,354 38,354 0

6,816,652 06/29/15 S SELL 71140976 100.0000 0 6,816,652 6,816,652 0
1,039 06/30/15 B BUY 109 100.0000 0 1,039 1,039 0

172,757 06/30/15 S SELL 305 100.0000 0 172,757 172,757 0
96,936 06/30/15 S SELL 446 100.0000 0 96,936 96,936 0
88,746 06/30/15 S SELL 504 100.0000 0 88,746 88,746 0

302,606 06/30/15 S SELL 949 100.0000 0 302,606 302,606 0
8,958,560 06/30/15 B BUY 2058 100.0000 0 8,958,560 8,958,560 0
4,740,484 06/30/15 S SELL 71140990 100.0000 0 4,740,484 4,740,484 0

----------------- ------------ ------------------ ------------------ ----------------
1728,356,050 829 TOTAL BUYS 0 1,728,356,050 1,728,356,050 0
1874,772,166 777 TOTAL SELLS 0 1,874,772,166 1,874,772,166 0

----------------- ------------ ------------------ ------------------ ----------------
3603,128,216 SECURITY TOTAL 0 3,603,128,216 3,603,128,216 0

JPY COLL JPY CASH COLLATERAL
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

1,800,000 07/01/14 O SHORT 1207 JPY 1.0000 0 17,730 17,730 0
BROKER 0800102 MEMO

23,126 07/01/14 O SHORT 1225 JPY 1.0000 0 228 228 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

13,130,000 07/01/14 B BUY 2527 JPY 1.0000 0 129,328 129,328 0
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DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
9,905 07/01/14 S SELL 2553 JPY 1.0000 0 97 98 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,160,000 07/02/14 O COVER 1235 JPY 1.0000 0 21,191 21,226 (35)
7,070,000 07/02/14 B BUY 2576 JPY 1.0000 0 69,477 69,477 0
1,440,000 07/03/14 O COVER 1254 JPY 1.0000 0 14,127 14,091 37
5,050,000 07/03/14 S SELL 2610 JPY 1.0000 0 49,638 49,415 (222)
1,440,000 07/04/14 O COVER 1260 JPY 1.0000 0 14,127 14,107 20
9,595,000 07/04/14 B BUY 2622 JPY 1.0000 0 94,000 94,000 0
1,440,000 07/07/14 O SHORT 1277 JPY 1.0000 0 14,139 14,139 0
9,090,000 07/07/14 S SELL 2655 JPY 1.0000 0 89,304 89,253 (50)

BROKER 0800102 MEMO
1 07/08/14 B BUY 454 JPY 1.0000 0 0 0 0
0 07/08/14 S RGAIN 465 JPY .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,110,600 07/08/14 B BUY 541 JPY 1.0000 0 20,784 20,784 0
4,320,000 07/08/14 O SHORT 1292 JPY 1.0000 0 42,541 42,541 0
505,000 07/08/14 S SELL 2681 JPY 1.0000 0 4,961 4,973 12

2,110,601 07/09/14 S SELL 556 JPY 1.0000 0 20,784 20,756 (28)
109,399 07/09/14 O SHORT 558 JPY 1.0000 0 1,076 1,076 0

3,600,000 07/09/14 O SHORT 1307 JPY 1.0000 0 35,403 35,403 0
6,060,000 07/09/14 S SELL 2708 JPY 1.0000 0 59,536 59,596 60
3,330,000 07/10/14 O SHORT 568 JPY 1.0000 0 32,876 32,876 0

BROKER 0800102 MEMO
10,170,000 07/10/14 O SHORT 1361 JPY 1.0000 0 100,405 100,405 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
2,960,000 07/11/14 O SHORT 578 JPY 1.0000 0 29,219 29,219 0
3,600,000 07/11/14 O SHORT 1413 JPY 1.0000 0 35,536 35,536 0
8,080,000 07/11/14 O SHORT 1415 JPY 1.0000 0 79,759 79,759 0
4,440,000 07/14/14 O COVER 595 JPY 1.0000 0 43,829 43,712 117
3,600,000 07/14/14 O COVER 1458 JPY 1.0000 0 35,410 35,442 (32)

12,120,000 07/14/14 O COVER 1460 JPY 1.0000 0 119,214 119,321 (107)
1,959,399 07/15/14 O COVER 607 JPY 1.0000 0 19,342 19,268 73
1,370,601 07/15/14 B BUY 609 JPY 1.0000 0 13,478 13,478 0
9,090,000 07/15/14 O COVER 1501 JPY 1.0000 0 89,411 89,389 21
1,080,000 07/15/14 O SHORT 1503 JPY 1.0000 0 10,621 10,621 0
2,525,000 07/16/14 O SHORT 1541 JPY 1.0000 0 24,835 24,835 0
1,080,000 07/16/14 O COVER 1543 JPY 1.0000 0 10,623 10,623 0
925,000 07/16/14 S SELL 2779 JPY 1.0000 0 9,088 9,098 11

2,880,000 07/17/14 O SHORT 1580 JPY 1.0000 0 28,360 28,360 0
505,000 07/17/14 O COVER 1582 JPY 1.0000 0 4,968 4,973 (5)
185,000 07/17/14 B BUY 2806 JPY 1.0000 0 1,822 1,822 0

BROKER 0800102 MEMO
1,370,600 07/18/14 S SELL 637 JPY 1.0000 0 13,478 13,517 39

1 07/18/14 S SELL 649 JPY 1.0000 0 0 0 0
0 07/18/14 S RLOSS 659 JPY .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
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3,600,000 07/18/14 O COVER 1619 JPY 1.0000 0 35,413 35,505 (92)
11,615,000 07/18/14 O SHORT 1621 JPY 1.0000 0 114,552 114,552 0
4,255,000 07/18/14 S SELL 2833 JPY 1.0000 0 41,803 41,965 162

12,120,000 07/22/14 O COVER 1691 JPY 1.0000 0 119,293 119,409 (116)
720,000 07/22/14 O SHORT 1693 JPY 1.0000 0 7,094 7,094 0

4,440,000 07/22/14 B BUY 2891 JPY 1.0000 0 43,744 43,744 0
2,880,000 07/23/14 O SHORT 1739 JPY 1.0000 0 28,366 28,366 0
505,000 07/23/14 O SHORT 1741 JPY 1.0000 0 4,974 4,974 0
185,000 07/23/14 S SELL 2925 JPY 1.0000 0 1,818 1,822 4

1,515,000 07/24/14 O SHORT 1774 JPY 1.0000 0 14,884 14,884 0
2,520,000 07/24/14 O SHORT 1776 JPY 1.0000 0 24,758 24,758 0
555,000 07/24/14 S SELL 2958 JPY 1.0000 0 5,454 5,453 (1)

3,240,000 07/25/14 O COVER 1814 JPY 1.0000 0 31,887 31,821 66
11,110,000 07/25/14 O COVER 1816 JPY 1.0000 0 109,342 109,114 228
4,070,000 07/25/14 B BUY 2990 JPY 1.0000 0 39,973 39,973 0
2,020,000 07/28/14 O COVER 1856 JPY 1.0000 0 19,880 19,847 34
2,160,000 07/28/14 O SHORT 1858 JPY 1.0000 0 21,222 21,222 0
740,000 07/28/14 B BUY 3029 JPY 1.0000 0 7,271 7,271 0

7,070,000 07/29/14 O COVER 1900 JPY 1.0000 0 69,573 69,219 355
720,000 07/29/14 O SHORT 1902 JPY 1.0000 0 7,049 7,049 0

2,590,000 07/29/14 B BUY 3092 JPY 1.0000 0 25,357 25,357 0
1,010,000 07/30/14 O SHORT 1942 JPY 1.0000 0 9,824 9,824 0
360,000 07/30/14 O COVER 1944 JPY 1.0000 0 3,541 3,502 39
370,000 07/30/14 S SELL 3125 JPY 1.0000 0 3,635 3,599 (36)

1,515,000 07/31/14 O COVER 1985 JPY 1.0000 0 14,900 14,732 168
2,160,000 07/31/14 O COVER 1987 JPY 1.0000 0 21,244 21,005 239
555,000 07/31/14 B BUY 3159 JPY 1.0000 0 5,397 5,397 0
720,000 08/01/14 O SHORT 2031 JPY 1.0000 0 7,026 7,026 0

7,575,000 08/01/14 O SHORT 2033 JPY 1.0000 0 73,920 73,920 0
BROKER 0800102 MEMO

49,178 08/01/14 O SHORT 2066 JPY 1.0000 0 480 480 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,775,000 08/01/14 S SELL 3197 JPY 1.0000 0 27,261 27,080 (181)
1,800,000 08/04/14 O SHORT 2099 JPY 1.0000 0 17,569 17,569 0

10,100,000 08/04/14 O SHORT 2101 JPY 1.0000 0 98,580 98,580 0
3,700,000 08/04/14 S SELL 3251 JPY 1.0000 0 36,348 36,113 (235)
2,520,000 08/05/14 O SHORT 2137 JPY 1.0000 0 24,505 24,505 0
9,090,000 08/05/14 O SHORT 2139 JPY 1.0000 0 88,394 88,394 0
3,330,000 08/05/14 S SELL 3293 JPY 1.0000 0 32,713 32,382 (331)
1,080,000 08/06/14 O COVER 2183 JPY 1.0000 0 10,567 10,550 16

15,655,000 08/06/14 O SHORT 2185 JPY 1.0000 0 152,933 152,933 0
5,735,000 08/06/14 S SELL 3327 JPY 1.0000 0 56,340 56,025 (315)
6,060,000 08/07/14 O COVER 2228 JPY 1.0000 0 59,270 59,310 (40)
2,880,000 08/07/14 O COVER 2230 JPY 1.0000 0 28,168 28,187 (19)
2,220,000 08/07/14 B BUY 3365 JPY 1.0000 0 21,727 21,727 0
7,560,000 08/08/14 O SHORT 2302 JPY 1.0000 0 74,230 74,230 0

31,815,000 08/08/14 O SHORT 2304 JPY 1.0000 0 312,386 312,386 0
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11,655,000 08/08/14 S SELL 3393 JPY 1.0000 0 114,474 114,439 (35)
28,785,000 08/11/14 O COVER 2352 JPY 1.0000 0 281,967 281,888 79
2,880,000 08/11/14 O COVER 2354 JPY 1.0000 0 28,211 28,204 8

10,545,000 08/11/14 B BUY 3427 JPY 1.0000 0 103,266 103,266 0
1,210,200 08/12/14 O SHORT 2403 JPY 1.0000 0 11,843 11,843 0
840,000 08/12/14 O SHORT 2405 JPY 1.0000 0 8,220 8,220 0

6,060,000 08/12/14 O COVER 2407 JPY 1.0000 0 59,360 59,304 56
2,220,000 08/12/14 B BUY 3459 JPY 1.0000 0 21,725 21,725 0
3,535,000 08/13/14 O COVER 2496 JPY 1.0000 0 34,627 34,532 95
420,000 08/13/14 O COVER 2498 JPY 1.0000 0 4,114 4,103 11

1,295,000 08/13/14 B BUY 3492 JPY 1.0000 0 12,650 12,650 0
1,470,000 08/14/14 O SHORT 2540 JPY 1.0000 0 14,351 14,351 0
7,070,000 08/14/14 O COVER 2542 JPY 1.0000 0 69,248 69,019 228
2,590,000 08/14/14 B BUY 3525 JPY 1.0000 0 25,284 25,284 0
210,000 08/15/14 O COVER 2584 JPY 1.0000 0 2,057 2,052 5
505,000 08/15/14 O COVER 2586 JPY 1.0000 0 4,946 4,934 12
185,000 08/15/14 B BUY 3558 JPY 1.0000 0 1,807 1,807 0

1,260,000 08/18/14 O SHORT 2631 JPY 1.0000 0 12,286 12,286 0
2,020,000 08/18/14 O COVER 2633 JPY 1.0000 0 19,783 19,697 86
740,000 08/18/14 B BUY 3591 JPY 1.0000 0 7,216 7,216 0

8,080,000 08/19/14 O COVER 2676 JPY 1.0000 0 79,132 78,580 552
630,000 08/19/14 O COVER 2678 JPY 1.0000 0 6,170 6,127 43

2,960,000 08/19/14 B BUY 3628 JPY 1.0000 0 28,787 28,787 0
3,570,000 08/20/14 O COVER 2720 JPY 1.0000 0 34,963 34,553 410
2,020,000 08/20/14 O SHORT 2722 JPY 1.0000 0 19,551 19,551 0
740,000 08/20/14 S SELL 3661 JPY 1.0000 0 7,254 7,162 (92)

11,110,000 08/21/14 O COVER 2767 JPY 1.0000 0 108,747 107,048 1,698
3,360,000 08/21/14 O COVER 2769 JPY 1.0000 0 32,888 32,375 514
4,070,000 08/21/14 B BUY 3694 JPY 1.0000 0 39,216 39,216 0
4,410,000 08/22/14 O SHORT 2809 JPY 1.0000 0 42,365 42,365 0
505,000 08/22/14 O SHORT 2811 JPY 1.0000 0 4,851 4,851 0
185,000 08/22/14 S SELL 3724 JPY 1.0000 0 1,811 1,777 (34)

4,545,000 08/25/14 O COVER 2848 JPY 1.0000 0 44,366 43,721 645
210,000 08/25/14 O SHORT 2850 JPY 1.0000 0 2,020 2,020 0

1,665,000 08/25/14 B BUY 3751 JPY 1.0000 0 16,017 16,017 0
8,585,000 08/26/14 O SHORT 2907 JPY 1.0000 0 82,524 82,524 0
2,310,000 08/26/14 O SHORT 2909 JPY 1.0000 0 22,205 22,205 0
3,145,000 08/26/14 S SELL 3782 JPY 1.0000 0 30,773 30,232 (542)
505,000 08/27/14 O SHORT 2945 JPY 1.0000 0 4,859 4,859 0

1,050,000 08/27/14 O SHORT 2947 JPY 1.0000 0 10,103 10,103 0
185,000 08/27/14 S SELL 3813 JPY 1.0000 0 1,810 1,780 (30)

1,050,000 08/28/14 O SHORT 2992 JPY 1.0000 0 10,120 10,120 0
2,020,000 08/28/14 O SHORT 2994 JPY 1.0000 0 19,469 19,469 0
1,505,160 08/28/14 S SELL 3858 JPY 1.0000 0 14,728 14,507 (221)
6,565,000 08/29/14 O SHORT 3036 JPY 1.0000 0 63,195 63,195 0
1,260,000 08/29/14 O COVER 3038 JPY 1.0000 0 12,222 12,129 94
7,070,000 09/01/14 O COVER 3071 JPY 1.0000 0 68,581 67,821 760

JPMorgan Investor Services
Fgnvc!Rknqvu!Fkucdknkv{!cpf!Uwtxkxqtujkr!Rncp!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Rncp!Pwodgt<!615!

GKP<!69.1329659!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Lwpg!41-!3127!



FD495 PAGE 405
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

1,470,000 09/02/14 O COVER 3110 JPY 1.0000 0 14,259 13,983 277
15,150,000 09/02/14 O COVER 3112 JPY 1.0000 0 146,959 144,107 2,852

BROKER 0800102 MEMO
64,373 09/02/14 O SHORT 3144 JPY 1.0000 0 612 612 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
3,030,000 09/03/14 O COVER 3179 JPY 1.0000 0 29,390 28,876 514
5,555,000 09/04/14 O SHORT 3229 JPY 1.0000 0 52,847 52,847 0
210,000 09/04/14 O COVER 3231 JPY 1.0000 0 2,029 1,998 32

2,100,000 09/05/14 O COVER 3270 JPY 1.0000 0 20,294 20,022 272
1308,289,480 09/05/14 O SHORT 3272 JPY 1.0000 0 12,473,561 12,473,561 0

8,152,079 09/05/14 O COVER 3274 JPY 1.0000 0 77,745 77,724 21
BROKER 0800102 MEMO

1300,375,000 09/05/14 O COVER 3290 JPY 1.0000 0 12,401,459 12,398,103 3,356
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,525,000 09/08/14 O COVER 3323 JPY 1.0000 0 24,081 23,960 121
1,484,280 09/08/14 O SHORT 3325 JPY 1.0000 0 14,084 14,084 0

BROKER 0800102 MEMO
1,904,280 09/08/14 O SHORT 3342 JPY 1.0000 0 18,070 18,070 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
505,000 09/09/14 O COVER 3371 JPY 1.0000 0 4,813 4,754 59
210,000 09/09/14 O SHORT 3373 JPY 1.0000 0 1,977 1,977 0

10,605,000 09/10/14 O COVER 3420 JPY 1.0000 0 101,065 99,409 1,656
3,150,000 09/10/14 O COVER 3422 JPY 1.0000 0 30,019 29,528 492
4,830,000 09/11/14 O COVER 3467 JPY 1.0000 0 46,030 45,214 816
3,535,000 09/11/14 O COVER 3469 JPY 1.0000 0 33,688 33,092 597
2,020,000 09/12/14 O COVER 3511 JPY 1.0000 0 19,251 18,814 436
420,000 09/12/14 O COVER 3513 JPY 1.0000 0 4,003 3,912 91

BROKER 0800102 MEMO
2 09/15/14 O SHORT 3583 JPY 1.0000 0 0 0 0
0 09/15/14 S RLOSS 3585 JPY .0000 0 0 0 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
630,000 09/16/14 O COVER 3646 JPY 1.0000 0 6,004 5,878 126

3,535,000 09/16/14 O SHORT 3648 JPY 1.0000 0 32,980 32,980 0
6,565,000 09/17/14 O SHORT 3698 JPY 1.0000 0 61,078 61,078 0
5,040,000 09/17/14 O SHORT 3700 JPY 1.0000 0 46,890 46,890 0
4,200,000 09/18/14 O COVER 3743 JPY 1.0000 0 39,194 38,660 535

12,643,357 09/18/14 O COVER 3745 JPY 1.0000 0 117,988 116,378 1,609
991,643 09/18/14 B BUY 3747 JPY 1.0000 0 9,128 9,128 0

BROKER 0800102 MEMO
14,775,000 09/19/14 B BUY 3804 JPY 1.0000 0 135,569 135,569 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
4,620,000 09/22/14 S SELL 3838 JPY 1.0000 0 42,400 42,387 (12)
1,010,000 09/22/14 S SELL 3840 JPY 1.0000 0 9,269 9,266 (3)
7,070,000 09/24/14 S SELL 3926 JPY 1.0000 0 64,884 64,985 100
2,520,000 09/24/14 S SELL 3928 JPY 1.0000 0 23,127 23,163 36

19,695,000 09/25/14 B BUY 3978 JPY 1.0000 0 181,162 181,162 0
840,000 09/25/14 S SELL 3980 JPY 1.0000 0 7,726 7,727 0
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1,515,000 09/26/14 S SELL 4023 JPY 1.0000 0 13,935 13,872 (62)
1,050,000 09/29/14 B BUY 4068 JPY 1.0000 0 9,602 9,602 0
2,020,000 09/29/14 B BUY 4070 JPY 1.0000 0 18,473 18,473 0

12,120,000 09/30/14 S SELL 4122 JPY 1.0000 0 111,383 110,488 (895)
210,000 09/30/14 S SELL 4124 JPY 1.0000 0 1,930 1,914 (16)
630,000 10/01/14 S SELL 4160 JPY 1.0000 0 5,790 5,749 (41)

5,050,000 10/01/14 S SELL 4162 JPY 1.0000 0 46,410 46,085 (325)
BROKER 0800102 MEMO

28,579 10/01/14 S SELL 4192 JPY 1.0000 0 263 261 (2)
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,918,064 10/02/14 S SELL 4219 JPY 1.0000 0 26,817 26,896 79
37,986,936 10/02/14 O SHORT 4221 JPY 1.0000 0 350,126 350,126 0

840,000 10/02/14 O SHORT 4223 JPY 1.0000 0 7,742 7,742 0
1,470,000 10/03/14 O SHORT 4263 JPY 1.0000 0 13,393 13,393 0
5,555,000 10/03/14 O COVER 4265 JPY 1.0000 0 51,179 50,613 566

13,635,000 10/06/14 O COVER 4307 JPY 1.0000 0 125,621 124,891 730
210,000 10/06/14 O COVER 4309 JPY 1.0000 0 1,935 1,924 11

5,555,000 10/07/14 O SHORT 4352 JPY 1.0000 0 51,281 51,281 0
1,680,000 10/07/14 O SHORT 4354 JPY 1.0000 0 15,509 15,509 0
1,890,000 10/08/14 O SHORT 4397 JPY 1.0000 0 17,455 17,455 0

20,200,000 10/08/14 O SHORT 4399 JPY 1.0000 0 186,553 186,553 0
2,520,000 10/09/14 O SHORT 4442 JPY 1.0000 0 23,353 23,353 0

13,635,000 10/09/14 O SHORT 4444 JPY 1.0000 0 126,355 126,355 0
2,730,000 10/10/14 O COVER 4487 JPY 1.0000 0 25,213 25,298 (84)

16,160,000 10/10/14 O SHORT 4489 JPY 1.0000 0 149,747 149,747 0
34,340,000 10/14/14 O SHORT 4561 JPY 1.0000 0 320,770 320,770 0

840,000 10/14/14 O SHORT 4563 JPY 1.0000 0 7,846 7,846 0
1,680,000 10/15/14 O SHORT 4603 JPY 1.0000 0 15,818 15,818 0

13,635,000 10/15/14 O COVER 4605 JPY 1.0000 0 126,455 128,378 (1,923)
31,815,000 10/16/14 O SHORT 4659 JPY 1.0000 0 299,873 299,873 0

210,000 10/16/14 O COVER 4661 JPY 1.0000 0 1,955 1,979 (24)
4,410,000 10/17/14 O SHORT 4699 JPY 1.0000 0 41,344 41,344 0

17,675,000 10/17/14 O SHORT 4701 JPY 1.0000 0 165,706 165,706 0
4,200,000 10/20/14 O COVER 4752 JPY 1.0000 0 39,140 39,291 (151)

57,120,960 10/20/14 O COVER 4754 JPY 1.0000 0 532,318 534,365 (2,047)
30,960,000 10/21/14 O SHORT 4807 JPY 1.0000 0 290,146 290,146 0
2,520,000 10/21/14 O SHORT 4809 JPY 1.0000 0 23,617 23,617 0

38,700,000 10/22/14 O COVER 4855 JPY 1.0000 0 361,178 360,923 255
1,680,000 10/22/14 O COVER 4857 JPY 1.0000 0 15,679 15,668 11
1,290,000 10/23/14 O SHORT 4891 JPY 1.0000 0 11,928 11,928 0
1,260,000 10/23/14 O SHORT 4893 JPY 1.0000 0 11,651 11,651 0
2,940,000 10/24/14 O SHORT 4937 JPY 1.0000 0 27,181 27,181 0

15,480,000 10/24/14 O COVER 4939 JPY 1.0000 0 144,393 143,115 1,278
14,835,000 10/27/14 O COVER 4986 JPY 1.0000 0 138,376 137,725 652

420,000 10/27/14 O COVER 4988 JPY 1.0000 0 3,918 3,899 18
5,160,000 10/28/14 O SHORT 5039 JPY 1.0000 0 47,771 47,771 0
2,310,000 10/28/14 O SHORT 5041 JPY 1.0000 0 21,386 21,386 0
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27,090,000 10/29/14 O COVER 5079 JPY 1.0000 0 252,488 250,567 1,921
1,050,000 10/29/14 O COVER 5081 JPY 1.0000 0 9,786 9,712 74

10,320,000 10/30/14 O COVER 5127 JPY 1.0000 0 96,186 94,718 1,468
32,265,976 10/31/14 O COVER 5178 JPY 1.0000 0 300,730 287,819 12,911
39,974,024 10/31/14 B BUY 5180 JPY 1.0000 0 356,577 356,577 0

BROKER 0800102 MEMO
85,046 11/03/14 S SELL 5264 JPY 1.0000 0 759 745 (14)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
23,865,000 11/04/14 B BUY 5296 JPY 1.0000 0 210,645 210,645 0
3,570,000 11/04/14 S SELL 5298 JPY 1.0000 0 31,720 31,511 (209)
5,460,000 11/05/14 B BUY 5353 JPY 1.0000 0 47,686 47,686 0

23,220,000 11/05/14 B BUY 5355 JPY 1.0000 0 202,795 202,795 0
18,060,000 11/06/14 S SELL 5415 JPY 1.0000 0 159,582 157,434 (2,149)

630,000 11/06/14 S SELL 5417 JPY 1.0000 0 5,567 5,492 (75)
12,255,000 11/07/14 B BUY 5460 JPY 1.0000 0 106,593 106,593 0
1,680,000 11/07/14 B BUY 5462 JPY 1.0000 0 14,613 14,613 0

10,965,000 11/10/14 S SELL 5515 JPY 1.0000 0 96,638 95,639 (999)
3,360,000 11/10/14 S SELL 5517 JPY 1.0000 0 29,613 29,307 (306)

17,415,000 11/11/14 B BUY 5553 JPY 1.0000 0 150,356 150,356 0
6,300,000 11/11/14 B BUY 5555 JPY 1.0000 0 54,392 54,392 0
1,290,000 11/12/14 S SELL 5610 JPY 1.0000 0 11,310 11,202 (108)
8,400,000 11/12/14 B BUY 5612 JPY 1.0000 0 72,945 72,945 0
4,830,000 11/13/14 S SELL 5648 JPY 1.0000 0 42,315 41,715 (599)

24,510,000 11/13/14 B BUY 5650 JPY 1.0000 0 211,685 211,685 0
3,150,000 11/14/14 S SELL 5694 JPY 1.0000 0 27,517 27,040 (477)
9,675,000 11/14/14 B BUY 5696 JPY 1.0000 0 83,051 83,051 0
840,000 11/17/14 S SELL 5751 JPY 1.0000 0 7,328 7,213 (115)

38,700,000 11/17/14 S SELL 5753 JPY 1.0000 0 337,616 332,317 (5,299)
4,620,000 11/18/14 B BUY 5799 JPY 1.0000 0 39,611 39,611 0

35,475,000 11/18/14 B BUY 5801 JPY 1.0000 0 304,154 304,154 0
5,250,000 11/19/14 S SELL 5844 JPY 1.0000 0 45,552 44,603 (949)
5,160,000 11/19/14 B BUY 5846 JPY 1.0000 0 43,838 43,838 0
2,580,000 11/20/14 S SELL 5891 JPY 1.0000 0 22,367 21,838 (529)
1,260,000 11/20/14 S SELL 5893 JPY 1.0000 0 10,923 10,665 (258)
4,515,000 11/21/14 B BUY 5941 JPY 1.0000 0 38,404 38,404 0
1,890,000 11/21/14 S SELL 5943 JPY 1.0000 0 16,374 16,076 (298)

10,965,000 11/25/14 B BUY 6041 JPY 1.0000 0 93,038 93,038 0
3,150,000 11/25/14 S SELL 6043 JPY 1.0000 0 27,245 26,728 (517)
2,730,000 11/26/14 S SELL 6102 JPY 1.0000 0 23,613 23,223 (389)
6,450,000 11/26/14 S SELL 6104 JPY 1.0000 0 55,788 54,868 (920)
3,150,000 11/27/14 S SELL 6126 JPY 1.0000 0 27,245 26,737 (508)

19,350,000 11/27/14 S SELL 6128 JPY 1.0000 0 167,363 164,241 (3,123)
25,155,000 11/28/14 B BUY 6222 JPY 1.0000 0 211,948 211,948 0

630,000 11/28/14 S SELL 6224 JPY 1.0000 0 5,421 5,308 (113)
2,453 12/01/14 S SELL 6283 JPY 1.0000 0 21 21 0

16,125,000 12/02/14 B BUY 6258 JPY 1.0000 0 135,362 135,362 0
210,000 12/02/14 B BUY 6260 JPY 1.0000 0 1,763 1,763 0
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8,385,000 12/02/14 B BUY 6327 JPY 1.0000 0 70,388 70,388 0
1,050,000 12/02/14 S SELL 6329 JPY 1.0000 0 8,999 8,814 (185)
4,620,000 12/03/14 S SELL 6379 JPY 1.0000 0 39,597 38,611 (986)
5,160,000 12/03/14 B BUY 6381 JPY 1.0000 0 43,124 43,124 0
9,675,000 12/04/14 B BUY 6478 JPY 1.0000 0 80,810 80,810 0
1,470,000 12/04/14 S SELL 6480 JPY 1.0000 0 12,570 12,278 (291)
8,385,000 12/05/14 B BUY 6525 JPY 1.0000 0 69,061 69,061 0
1,680,000 12/05/14 S SELL 6527 JPY 1.0000 0 14,339 13,837 (502)
3,780,000 12/08/14 B BUY 6601 JPY 1.0000 0 31,264 31,264 0
2,580,000 12/08/14 B BUY 6608 JPY 1.0000 0 21,339 21,339 0
5,072,280 12/08/14 B BUY 6610 JPY 1.0000 0 41,953 41,953 0
4,989,720 12/09/14 S SELL 6606 JPY 1.0000 0 42,539 41,941 (598)
5,460,000 12/09/14 S SELL 6646 JPY 1.0000 0 46,507 45,894 (613)

18,060,000 12/09/14 S SELL 6647 JPY 1.0000 0 153,831 151,803 (2,028)
3,555,720 12/09/14 B BUY 6673 JPY 1.0000 0 29,888 29,888 0

BROKER 0800102 MEMO
3,374,280 12/09/14 S SELL 6679 JPY 1.0000 0 28,741 28,362 (379)

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
840,000 12/10/14 S SELL 6704 JPY 1.0000 0 7,153 7,072 (81)

31,605,000 12/10/14 S SELL 6705 JPY 1.0000 0 269,119 266,069 (3,050)
630,000 12/11/14 S SELL 6759 JPY 1.0000 0 5,365 5,275 (89)

23,865,000 12/11/14 S SELL 6760 JPY 1.0000 0 203,212 199,824 (3,388)
9,675,000 12/12/14 B BUY 6847 JPY 1.0000 0 81,615 81,615 0
1,680,000 12/12/14 S SELL 6854 JPY 1.0000 0 14,293 14,172 (121)
2,730,000 12/15/14 S SELL 6906 JPY 1.0000 0 23,226 23,058 (167)

33,540,000 12/15/14 S SELL 6907 JPY 1.0000 0 285,342 283,289 (2,053)
4,200,000 12/16/14 S SELL 6988 JPY 1.0000 0 35,732 35,835 103

30,315,000 12/16/14 S SELL 6989 JPY 1.0000 0 257,905 258,649 744
420,000 12/17/14 S SELL 7042 JPY 1.0000 0 3,573 3,577 4

1,290,000 12/17/14 S SELL 7043 JPY 1.0000 0 10,975 10,988 13
BROKER 0800102 MEMO

1,260,000 12/18/14 S SELL 7087 JPY 1.0000 0 10,719 10,602 (117)
41,925,000 12/18/14 B BUY 7088 JPY 1.0000 0 352,770 352,770 0
2,520,000 12/19/14 B BUY 7135 JPY 1.0000 0 21,100 21,100 0

42,570,000 12/19/14 B BUY 7136 JPY 1.0000 0 356,443 356,443 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

3,360,000 12/22/14 S SELL 7188 JPY 1.0000 0 28,290 28,021 (269)
5,805,000 12/22/14 S SELL 7189 JPY 1.0000 0 48,875 48,411 (464)

BROKER 0800102 MEMO
630,000 12/24/14 S SELL 7259 JPY 1.0000 0 5,304 5,228 (76)

16,770,000 12/24/14 B BUY 7260 JPY 1.0000 0 139,176 139,176 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

840,000 12/26/14 B BUY 7286 JPY 1.0000 0 6,974 6,974 0
7,740,000 12/26/14 B BUY 7287 JPY 1.0000 0 64,256 64,256 0
8,385,000 12/26/14 B BUY 7288 JPY 1.0000 0 69,611 69,611 0

BROKER 0800102 MEMO
7,740,000 12/26/14 S SELL 7300 JPY 1.0000 0 64,940 64,256 (684)
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BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
1,680,000 12/29/14 S SELL 7325 JPY 1.0000 0 14,096 13,933 (162)
7,095,000 12/29/14 S SELL 7326 JPY 1.0000 0 59,529 58,843 (686)
420,000 12/30/14 S SELL 7370 JPY 1.0000 0 3,524 3,518 (6)

23,220,000 12/30/14 S SELL 7371 JPY 1.0000 0 194,821 194,513 (308)
BROKER 0800102 MEMO

2,772 01/02/15 S SELL 7465 JPY 1.0000 0 23 23 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

2,100,000 01/05/15 S SELL 7496 JPY 1.0000 0 17,620 17,559 (60)
10,320,000 01/05/15 S SELL 7497 JPY 1.0000 0 86,587 86,291 (296)
4,410,000 01/06/15 S SELL 7555 JPY 1.0000 0 37,001 37,148 147

51,600,000 01/06/15 S SELL 7556 JPY 1.0000 0 432,937 434,654 1,718
2,100,000 01/07/15 B BUY 7596 JPY 1.0000 0 17,580 17,580 0
7,740,000 01/07/15 B BUY 7597 JPY 1.0000 0 64,794 64,794 0
2,520,000 01/08/15 S SELL 7641 JPY 1.0000 0 21,131 21,057 (74)

21,930,000 01/08/15 B BUY 7645 JPY 1.0000 0 183,246 183,246 0
1,680,000 01/09/15 S SELL 7688 JPY 1.0000 0 14,069 14,134 65
1,935,000 01/09/15 S SELL 7689 JPY 1.0000 0 16,204 16,279 75
1,890,000 01/13/15 S SELL 7788 JPY 1.0000 0 15,827 15,949 121
8,385,000 01/13/15 S SELL 7789 JPY 1.0000 0 70,218 70,757 538
2,100,000 01/14/15 S SELL 7821 JPY 1.0000 0 17,586 17,965 379

21,930,000 01/14/15 S SELL 7822 JPY 1.0000 0 183,647 187,604 3,957
630,000 01/15/15 B BUY 7852 JPY 1.0000 0 5,391 5,391 0

32,895,000 01/15/15 B BUY 7853 JPY 1.0000 0 281,479 281,479 0
840,000 01/16/15 S SELL 7890 JPY 1.0000 0 7,131 7,141 10

30,960,000 01/16/15 S SELL 7891 JPY 1.0000 0 262,812 263,198 386
BROKER 0800102 MEMO

16,020,000 01/20/15 B BUY 7926 JPY 1.0000 0 135,367 135,367 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

7,770,000 01/20/15 B BUY 7951 JPY 1.0000 0 65,656 65,656 0
9,030,000 01/20/15 B BUY 7952 JPY 1.0000 0 76,302 76,302 0

BROKER 0800102 MEMO
16,020,000 01/21/15 B BUY 7983 JPY 1.0000 0 136,034 136,034 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
6,300,000 01/21/15 B BUY 7997 JPY 1.0000 0 53,496 53,496 0

16,125,000 01/21/15 S SELL 8000 JPY 1.0000 0 136,626 136,925 299
10,920,000 01/22/15 B BUY 8030 JPY 1.0000 0 92,605 92,605 0
6,450,000 01/22/15 B BUY 8031 JPY 1.0000 0 54,698 54,698 0

19,995,000 01/23/15 B BUY 8063 JPY 1.0000 0 169,701 169,701 0
15,750,000 01/23/15 S SELL 8066 JPY 1.0000 0 133,515 133,673 158
2,730,000 01/26/15 S SELL 8106 JPY 1.0000 0 23,143 23,051 (92)
6,450,000 01/26/15 S SELL 8107 JPY 1.0000 0 54,678 54,460 (217)
9,870,000 01/27/15 B BUY 8129 JPY 1.0000 0 84,004 84,004 0

26,445,000 01/27/15 B BUY 8130 JPY 1.0000 0 225,073 225,073 0
3,780,000 01/28/15 B BUY 8160 JPY 1.0000 0 32,103 32,103 0

13,545,000 01/28/15 B BUY 8161 JPY 1.0000 0 115,037 115,037 0
1,260,000 01/29/15 S SELL 8186 JPY 1.0000 0 10,696 10,672 (24)
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23,865,000 01/29/15 S SELL 8187 JPY 1.0000 0 202,590 202,134 (456)
3,990,000 01/30/15 S SELL 8225 JPY 1.0000 0 33,871 33,968 96
1,290,000 01/30/15 B BUY 8227 JPY 1.0000 0 10,982 10,982 0
2,520,000 02/02/15 B BUY 8248 JPY 1.0000 0 21,491 21,491 0

10,965,000 02/02/15 S SELL 8250 JPY 1.0000 0 93,096 93,510 414
11,843 02/02/15 S SELL 8274 JPY 1.0000 0 101 101 0

13,230,000 02/03/15 B BUY 8291 JPY 1.0000 0 112,572 112,572 0
20,640,000 02/03/15 S SELL 8293 JPY 1.0000 0 175,288 175,622 334
1,680,000 02/04/15 B BUY 8316 JPY 1.0000 0 14,296 14,296 0

37,410,000 02/04/15 B BUY 8317 JPY 1.0000 0 318,342 318,342 0
630,000 02/05/15 S SELL 8342 JPY 1.0000 0 5,354 5,363 9

15,480,000 02/05/15 S SELL 8343 JPY 1.0000 0 131,550 131,778 228
16,770,000 02/06/15 B BUY 8366 JPY 1.0000 0 140,901 140,901 0
3,780,000 02/06/15 S SELL 8370 JPY 1.0000 0 32,073 31,759 (314)
1,890,000 02/09/15 B BUY 8397 JPY 1.0000 0 15,939 15,939 0
5,805,000 02/09/15 B BUY 8398 JPY 1.0000 0 48,956 48,956 0
6,720,000 02/10/15 B BUY 8427 JPY 1.0000 0 56,340 56,340 0
3,225,000 02/10/15 B BUY 8428 JPY 1.0000 0 27,038 27,038 0

20,640,000 02/12/15 B BUY 8461 JPY 1.0000 0 173,460 173,460 0
840,000 02/12/15 S SELL 8462 JPY 1.0000 0 7,111 7,059 (52)

3,780,000 02/13/15 B BUY 8498 JPY 1.0000 0 31,852 31,852 0
17,415,000 02/13/15 B BUY 8499 JPY 1.0000 0 146,745 146,745 0

BROKER 0800102 MEMO
8,406,056 02/16/15 B BUY 8541 JPY 1.0000 0 70,952 70,952 0

BROKER 9000175 JPMORGAN CHASE BANK_DTC00902
7,960,000 02/17/15 B BUY 8575 JPY 1.0000 0 66,899 66,899 0
9,450,000 02/17/15 S SELL 8576 JPY 1.0000 0 79,924 79,422 (502)
4,410,000 02/18/15 B BUY 8605 JPY 1.0000 0 37,014 37,014 0

39,800,000 02/18/15 B BUY 8606 JPY 1.0000 0 334,047 334,047 0
22,885,000 02/19/15 B BUY 8639 JPY 1.0000 0 192,303 192,303 0
5,040,000 02/19/15 S SELL 8640 JPY 1.0000 0 42,544 42,351 (193)

15,920,000 02/20/15 B BUY 8667 JPY 1.0000 0 134,052 134,052 0
1,470,000 02/20/15 S SELL 8669 JPY 1.0000 0 12,407 12,378 (29)
1,890,000 02/23/15 S SELL 8697 JPY 1.0000 0 15,952 15,896 (55)

13,930,000 02/24/15 B BUY 8735 JPY 1.0000 0 116,848 116,848 0
1,680,000 02/24/15 S SELL 8736 JPY 1.0000 0 14,175 14,092 (83)
2,985,000 02/25/15 B BUY 8775 JPY 1.0000 0 25,117 25,117 0
7,350,000 02/25/15 S SELL 8776 JPY 1.0000 0 62,013 61,845 (168)

22,885,000 02/26/15 B BUY 8804 JPY 1.0000 0 191,723 191,723 0
1,050,000 02/27/15 S SELL 8835 JPY 1.0000 0 8,854 8,783 (71)
3,980,000 02/27/15 B BUY 8837 JPY 1.0000 0 33,293 33,293 0
995,000 03/02/15 B BUY 8869 JPY 1.0000 0 8,282 8,282 0
630,000 03/02/15 B BUY 8870 JPY 1.0000 0 5,244 5,244 0

5,880,000 03/03/15 B BUY 8916 JPY 1.0000 0 49,170 49,170 0
5,970,000 03/03/15 B BUY 8917 JPY 1.0000 0 49,923 49,923 0

30,845,000 03/04/15 S SELL 8945 JPY 1.0000 0 259,970 257,761 (2,209)
1,050,000 03/05/15 B BUY 8970 JPY 1.0000 0 8,738 8,738 0
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19,900,000 03/05/15 B BUY 8971 JPY 1.0000 0 165,599 165,599 0
42,785,000 03/06/15 B BUY 9000 JPY 1.0000 0 353,172 353,172 0
2,730,000 03/06/15 S SELL 9001 JPY 1.0000 0 22,931 22,535 (396)
8,610,000 03/09/15 B BUY 9029 JPY 1.0000 0 71,031 71,031 0

27,860,000 03/09/15 S SELL 9031 JPY 1.0000 0 233,914 229,840 (4,074)
2,289,200 03/09/15 S SELL 9068 JPY 1.0000 0 19,220 18,885 (335)
7,980,000 03/10/15 B BUY 9081 JPY 1.0000 0 65,828 65,828 0
8,955,000 03/10/15 S SELL 9082 JPY 1.0000 0 75,154 73,871 (1,283)

10,500,000 03/11/15 S SELL 9110 JPY 1.0000 0 88,120 86,423 (1,697)
7,960,000 03/11/15 S SELL 9111 JPY 1.0000 0 66,804 65,517 (1,286)

51,740,000 03/12/15 B BUY 9151 JPY 1.0000 0 426,634 426,634 0
6,300,000 03/12/15 S SELL 9152 JPY 1.0000 0 52,735 51,948 (786)
5,460,000 03/13/15 B BUY 9187 JPY 1.0000 0 45,055 45,055 0

25,870,000 03/13/15 B BUY 9188 JPY 1.0000 0 213,475 213,475 0
1,680,000 03/16/15 B BUY 9216 JPY 1.0000 0 13,849 13,849 0
5,970,000 03/16/15 B BUY 9217 JPY 1.0000 0 49,215 49,215 0

19,900,000 03/17/15 B BUY 9274 JPY 1.0000 0 164,076 164,076 0
840,000 03/17/15 S SELL 9280 JPY 1.0000 0 7,016 6,926 (90)

26,865,000 03/18/15 B BUY 9326 JPY 1.0000 0 222,199 222,199 0
9,870,000 03/18/15 S SELL 9329 JPY 1.0000 0 82,389 81,634 (755)
7,140,000 03/19/15 S SELL 9357 JPY 1.0000 0 59,601 59,040 (561)

14,925,000 03/19/15 S SELL 9358 JPY 1.0000 0 124,585 123,413 (1,172)
5,970,000 03/20/15 B BUY 9384 JPY 1.0000 0 49,642 49,642 0

24,875,000 03/23/15 B BUY 9409 JPY 1.0000 0 207,698 207,698 0
2,730,000 03/23/15 S SELL 9413 JPY 1.0000 0 22,788 22,795 7
1,260,000 03/24/15 B BUY 9437 JPY 1.0000 0 10,507 10,507 0

15,920,000 03/24/15 S SELL 9439 JPY 1.0000 0 132,886 132,750 (136)
2,520,000 03/25/15 B BUY 9464 JPY 1.0000 0 21,112 21,112 0
9,950,000 03/25/15 B BUY 9465 JPY 1.0000 0 83,358 83,358 0

BROKER 9000471 J.P. MORGAN SECURITIES LIMITED
57,710,000 03/26/15 S SELL 9495 JPY 1.0000 0 481,763 484,836 3,073

210,000 03/26/15 S SELL 9496 JPY 1.0000 0 1,753 1,764 11
995,000 03/27/15 S SELL 9518 JPY 1.0000 0 8,306 8,350 44

8,820,000 03/27/15 B BUY 9519 JPY 1.0000 0 74,018 74,018 0
BROKER 9000175 JPMORGAN CHASE BANK_DTC00902

13,930,000 03/30/15 B BUY 9548 JPY 1.0000 0 116,088 116,088 0
1,260,000 03/30/15 S SELL 9549 JPY 1.0000 0 10,519 10,500 (19)
5,880,000 03/31/15 B BUY 9583 JPY 1.0000 0 49,031 49,031 0

32,835,000 03/31/15 S SELL 9585 JPY 1.0000 0 274,118 273,796 (322)
5,040,000 04/01/15 S SELL 9616 JPY 1.0000 0 42,076 42,130 54

18,905,000 04/01/15 S SELL 9617 JPY 1.0000 0 157,825 158,029 204
51,740,000 04/02/15 B BUY 9676 JPY 1.0000 0 432,085 432,085 0
6,090,000 04/02/15 S SELL 9677 JPY 1.0000 0 50,844 50,858 14
2,100,000 04/03/15 B BUY 9699 JPY 1.0000 0 17,537 17,537 0

19,900,000 04/03/15 B BUY 9700 JPY 1.0000 0 166,186 166,186 0
3,780,000 04/06/15 S SELL 9713 JPY 1.0000 0 31,559 31,770 211

19,900,000 04/06/15 S SELL 9714 JPY 1.0000 0 166,142 167,255 1,113
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

3,780,000 04/07/15 B BUY 9733 JPY 1.0000 0 31,418 31,418 0
43,780,000 04/07/15 B BUY 9734 JPY 1.0000 0 363,878 363,878 0
1,470,000 04/08/15 B BUY 9764 JPY 1.0000 0 12,253 12,253 0

17,910,000 04/08/15 B BUY 9765 JPY 1.0000 0 149,287 149,287 0
1,990,000 04/09/15 B BUY 9791 JPY 1.0000 0 16,537 16,537 0
210,000 04/09/15 S SELL 9792 JPY 1.0000 0 1,752 1,745 (7)
995,000 04/10/15 B BUY 9817 JPY 1.0000 0 8,278 8,278 0

2,940,000 04/10/15 S SELL 9819 JPY 1.0000 0 24,531 24,458 (73)
210,000 04/13/15 B BUY 9846 JPY 1.0000 0 1,745 1,745 0

5,970,000 04/13/15 S SELL 9847 JPY 1.0000 0 49,814 49,599 (215)
4,975,000 04/14/15 B BUY 9898 JPY 1.0000 0 41,756 41,756 0
3,150,000 04/14/15 S SELL 9899 JPY 1.0000 0 26,285 26,438 153
420,000 04/15/15 B BUY 9941 JPY 1.0000 0 3,520 3,520 0

4,975,000 04/15/15 S SELL 9942 JPY 1.0000 0 41,514 41,700 185
1,050,000 04/16/15 B BUY 9968 JPY 1.0000 0 8,799 8,799 0

19,900,000 04/16/15 B BUY 9969 JPY 1.0000 0 166,757 166,757 0
4,200,000 04/17/15 S SELL 9995 JPY 1.0000 0 35,054 35,275 221

15,920,000 04/17/15 S SELL 9996 JPY 1.0000 0 132,872 133,708 837
1,470,000 04/20/15 B BUY 10021 JPY 1.0000 0 12,327 12,327 0

21,890,000 04/20/15 S SELL 10023 JPY 1.0000 0 182,702 183,556 855
9,020,000 04/20/15 B BUY 10046 JPY 1.0000 0 75,636 75,636 0

14,558,046 04/20/15 S SELL 10048 JPY 1.0000 0 121,519 122,075 556
38,025,000 04/21/15 B BUY 10068 JPY 1.0000 0 318,094 318,094 0
14,040,000 04/22/15 B BUY 10090 JPY 1.0000 0 117,142 117,142 0
2,100,000 04/22/15 S SELL 10092 JPY 1.0000 0 17,532 17,521 (11)
1,680,000 04/23/15 B BUY 10127 JPY 1.0000 0 14,039 14,039 0
5,250,000 04/24/15 S SELL 10165 JPY 1.0000 0 43,830 44,120 289
2,925,000 04/24/15 S SELL 10167 JPY 1.0000 0 24,420 24,581 161
3,510,000 04/27/15 S SELL 10195 JPY 1.0000 0 29,304 29,460 156
1,890,000 04/27/15 B BUY 10197 JPY 1.0000 0 15,863 15,863 0
1,680,000 04/28/15 S SELL 10220 JPY 1.0000 0 14,026 14,139 113
8,775,000 04/28/15 B BUY 10222 JPY 1.0000 0 73,851 73,851 0
6,300,000 04/30/15 B BUY 10264 JPY 1.0000 0 52,645 52,645 0

45,045,000 04/30/15 S SELL 10266 JPY 1.0000 0 376,133 376,410 277
8,190,000 05/01/15 B BUY 10307 JPY 1.0000 0 68,185 68,185 0
2,340,000 05/01/15 S SELL 10309 JPY 1.0000 0 19,538 19,481 (57)

15,330,000 05/07/15 B BUY 10381 JPY 1.0000 0 128,301 128,301 0
16,965,000 05/07/15 S SELL 10383 JPY 1.0000 0 141,664 141,984 320
4,200,000 05/08/15 S SELL 10412 JPY 1.0000 0 35,072 35,069 (3)

19,305,000 05/08/15 B BUY 10414 JPY 1.0000 0 161,191 161,191 0
4,830,000 05/11/15 S SELL 10442 JPY 1.0000 0 40,332 40,272 (60)

14,625,000 05/11/15 B BUY 10448 JPY 1.0000 0 121,941 121,941 0
12,600,000 05/12/15 B BUY 10463 JPY 1.0000 0 105,096 105,096 0
3,510,000 05/12/15 B BUY 10465 JPY 1.0000 0 29,277 29,277 0
630,000 05/13/15 S SELL 10488 JPY 1.0000 0 5,260 5,289 29
585,000 05/13/15 B BUY 10490 JPY 1.0000 0 4,912 4,912 0

16,965,000 05/14/15 S SELL 10512 JPY 1.0000 0 141,652 142,294 642
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SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
SERIES OF TRANSACTIONS IN SAME SECURITY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

DESCRIPTION OF ASSET PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

3,570,000 05/14/15 S SELL 10514 JPY 1.0000 0 29,808 29,943 135
23,985,000 05/15/15 B BUY 10542 JPY 1.0000 0 201,048 201,048 0
9,870,000 05/15/15 S SELL 10544 JPY 1.0000 0 82,428 82,733 305
2,730,000 05/18/15 S SELL 10572 JPY 1.0000 0 22,799 22,779 (20)

21,645,000 05/18/15 B BUY 10574 JPY 1.0000 0 180,608 180,608 0
7,020,000 05/19/15 B BUY 10595 JPY 1.0000 0 58,158 58,158 0
420,000 05/19/15 B BUY 10597 JPY 1.0000 0 3,480 3,480 0

11,700,000 05/20/15 B BUY 10624 JPY 1.0000 0 96,531 96,531 0
1,260,000 05/20/15 B BUY 10626 JPY 1.0000 0 10,396 10,396 0
1,680,000 05/21/15 B BUY 10649 JPY 1.0000 0 13,867 13,867 0
1,170,000 05/21/15 B BUY 10651 JPY 1.0000 0 9,657 9,657 0
1,470,000 05/22/15 B BUY 10684 JPY 1.0000 0 12,104 12,104 0
5,265,000 05/22/15 B BUY 10688 JPY 1.0000 0 43,351 43,351 0
420,000 05/25/15 B BUY 10686 JPY 1.0000 0 3,458 3,458 0

14,625,000 05/25/15 B BUY 10690 JPY 1.0000 0 120,420 120,420 0
585,000 05/26/15 S SELL 10727 JPY 1.0000 0 4,880 4,753 (127)

1,680,000 05/26/15 S SELL 10729 JPY 1.0000 0 14,015 13,650 (365)
7,560,000 05/27/15 S SELL 10754 JPY 1.0000 0 63,067 61,079 (1,988)
1,755,000 05/27/15 B BUY 10756 JPY 1.0000 0 14,179 14,179 0
210,000 05/28/15 B BUY 10779 JPY 1.0000 0 1,690 1,690 0

14,625,000 05/28/15 B BUY 10781 JPY 1.0000 0 117,720 117,720 0
6,435,000 05/29/15 S SELL 10801 JPY 1.0000 0 53,623 51,855 (1,768)
1,050,000 05/29/15 S SELL 10803 JPY 1.0000 0 8,750 8,461 (288)
1,680,000 06/01/15 B BUY 10834 JPY 1.0000 0 13,493 13,493 0
7,605,000 06/01/15 B BUY 10836 JPY 1.0000 0 61,082 61,082 0
1,260,000 06/02/15 B BUY 10878 JPY 1.0000 0 10,153 10,153 0
4,680,000 06/02/15 S SELL 10880 JPY 1.0000 0 38,971 37,710 (1,261)
4,095,000 06/03/15 S SELL 10912 JPY 1.0000 0 34,100 32,986 (1,114)
4,410,000 06/03/15 B BUY 10914 JPY 1.0000 0 35,523 35,523 0
7,020,000 06/04/15 B BUY 10965 JPY 1.0000 0 56,383 56,383 0
7,350,000 06/04/15 B BUY 10967 JPY 1.0000 0 59,034 59,034 0
1,680,000 06/05/15 S SELL 11012 JPY 1.0000 0 13,973 13,371 (602)
9,945,000 06/05/15 S SELL 11014 JPY 1.0000 0 82,713 79,152 (3,562)
2,114,280 06/05/15 S SELL 11051 JPY 1.0000 0 17,585 16,827 (757)
3,345,720 06/08/15 B BUY 11059 JPY 1.0000 0 26,693 26,693 0
2,845,440 06/08/15 B BUY 11061 JPY 1.0000 0 22,702 22,702 0

10,902,038 06/08/15 S SELL 11063 JPY 1.0000 0 90,630 86,980 (3,651)
36,270,000 06/09/15 S SELL 11098 JPY 1.0000 0 301,518 291,595 (9,924)
7,560,000 06/09/15 S SELL 11100 JPY 1.0000 0 62,847 60,779 (2,068)

12,600,000 06/10/15 B BUY 11135 JPY 1.0000 0 102,710 102,710 0
1,755,000 06/10/15 B BUY 11137 JPY 1.0000 0 14,306 14,306 0

28,080,000 06/11/15 B BUY 11172 JPY 1.0000 0 227,065 227,065 0
8,610,000 06/11/15 B BUY 11174 JPY 1.0000 0 69,624 69,624 0
7,350,000 06/12/15 S SELL 11211 JPY 1.0000 0 60,954 59,620 (1,334)
5,265,000 06/12/15 S SELL 11213 JPY 1.0000 0 43,663 42,708 (955)
3,510,000 06/15/15 S SELL 11245 JPY 1.0000 0 29,109 28,423 (685)
840,000 06/15/15 S SELL 11247 JPY 1.0000 0 6,966 6,802 (164)

JPMorgan Investor Services
Fgnvc!Rknqvu!Fkucdknkv{!cpf!Uwtxkxqtujkr!Rncp!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Rncp!Pwodgt<!615!

GKP<!69.1329659!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Lwpg!41-!3127!



FD495 PAGE 414
SCHEDULE H (FORM 5500 - 4J-3) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
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11,700,000 06/16/15 S SELL 11303 JPY 1.0000 0 97,029 94,787 (2,242)
1,680,000 06/16/15 S SELL 11305 JPY 1.0000 0 13,932 13,610 (322)
2,340,000 06/17/15 S SELL 11341 JPY 1.0000 0 19,406 18,833 (573)
4,620,000 06/17/15 S SELL 11343 JPY 1.0000 0 38,314 37,183 (1,131)
8,610,000 06/18/15 S SELL 11382 JPY 1.0000 0 71,404 70,009 (1,395)

25,740,000 06/18/15 S SELL 11384 JPY 1.0000 0 213,464 209,294 (4,170)
19,890,000 06/19/15 B BUY 11417 JPY 1.0000 0 162,023 162,023 0
2,940,000 06/19/15 S SELL 11419 JPY 1.0000 0 24,364 23,949 (415)

22,230,000 06/22/15 B BUY 11460 JPY 1.0000 0 180,416 180,416 0
1,050,000 06/22/15 B BUY 11462 JPY 1.0000 0 8,522 8,522 0
8,190,000 06/23/15 B BUY 11500 JPY 1.0000 0 66,110 66,110 0

35,685,000 06/23/15 B BUY 11502 JPY 1.0000 0 288,049 288,049 0
2,100,000 06/24/15 S SELL 11535 JPY 1.0000 0 17,351 16,889 (462)
5,265,000 06/24/15 S SELL 11537 JPY 1.0000 0 43,501 42,344 (1,157)
2,100,000 06/25/15 B BUY 11568 JPY 1.0000 0 16,977 16,977 0
9,360,000 06/25/15 S SELL 11570 JPY 1.0000 0 77,328 75,670 (1,658)
1,170,000 06/26/15 B BUY 11603 JPY 1.0000 0 9,439 9,439 0
630,000 06/26/15 B BUY 11605 JPY 1.0000 0 5,082 5,082 0

53,820,000 06/29/15 S SELL 11640 JPY 1.0000 0 444,602 438,756 (5,846)
9,450,000 06/29/15 S SELL 11642 JPY 1.0000 0 78,066 77,039 (1,026)
7,605,000 06/30/15 B BUY 11680 JPY 1.0000 0 62,150 62,150 0
4,200,000 06/30/15 B BUY 11682 JPY 1.0000 0 34,324 34,324 0

----------------- ------------ ------------------ ------------------ ----------------
1978,467,085 192 TOTAL BUYS 0 16,715,223 16,715,223 0
1489,202,588 200 TOTAL SELLS 0 12,659,373 12,571,401 (87,963)
3559,088,025 155 TOTAL OTHER TRANSACTIONS 0 33,923,609 33,887,823 35,791

----------------- ------------ ------------------ ------------------ ----------------
7026,757,698 SECURITY TOTAL 0 63,298,205 63,174,447 (52,172)

749997466 RCTS - CORE PLUS FIXED INCOME
BROKER 0800102 MEMO

554,767 10/01/14 S SELL 539 13.5192 0 5,666,395 7,500,000 1,833,605
554,767 10/01/14 S SELL 540 13.5192 0 5,666,395 7,500,000 1,833,605

1,463,730 12/01/14 S SELL 542 13.6637 0 14,950,551 20,000,000 5,049,449
1,969,783 04/02/15 S SELL 544 13.9102 0 20,119,386 27,400,000 7,280,614
109,354 04/13/15 S SELL 546 13.9102 0 1,116,941 1,521,129 404,188

----------------- ------------ ------------------ ------------------ ----------------
4,652,401 5 TOTAL SELLS 0 47,519,668 63,921,129 16,401,461

----------------- ------------ ------------------ ------------------ ----------------
4,652,401 SECURITY TOTAL 0 47,519,668 63,921,129 16,401,461

90347Y405 UBS EMERGING MARKETS EQUITY RELATIONSHIP FUND
BROKER 9022817 MEMO

761,831 08/28/14 S SELL 245 39.3788 0 25,674,327 30,000,000 4,325,673
BROKER 0800102 MEMO

5,757 08/29/14 S SELL 247 39.3788 0 194,013 226,700 32,688
BROKER 9022817 MEMO
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IDENTITY OF PARTY INVOLVED SELLING PRICE OR (LOSS)

57,146 01/05/15 S SELL 250 34.9978 0 1,925,881 2,000,000 74,119
BROKER 0800102 MEMO

432 01/14/15 O LIQU 255 .0000 0 14,553 0 (14,553)
BROKER 9022817 MEMO

153,934 05/14/15 S SELL 257 38.6832 0 5,187,706 5,954,660 766,954
BROKER 999 CONVERSION BROKER

1,163 05/14/15 O SELLIK 262 38.9778 0 39,202 45,340 6,138
415,973 05/27/15 O SELLIK 259 38.4049 0 14,018,617 15,975,374 1,956,756

----------------- ------------ ------------------ ------------------ ----------------
978,668 4 TOTAL SELLS 0 32,981,927 38,181,360 5,199,434
417,568 3 TOTAL OTHER TRANSACTIONS 0 14,072,372 16,020,714 1,948,341

----------------- ------------ ------------------ ------------------ ----------------
1,396,236 SECURITY TOTAL 0 47,054,299 54,202,074 7,147,775

90347Y306 UBS HIGH YIELD RELATIONSHIP FUND
BROKER 0995027 IN KIND TRANSACTION

1,517,945 04/27/15 O SELLIK 261 35.1879 0 44,707,695 53,413,313 8,705,617
----------------- ------------ ------------------ ------------------ ----------------

1,517,945 1 TOTAL OTHER TRANSACTIONS 0 44,707,695 53,413,313 8,705,617
----------------- ------------ ------------------ ------------------ ----------------

1,517,945 SECURITY TOTAL 0 44,707,695 53,413,313 8,705,617

90262Y869 UBS MONEY SER SELECT PRIME PFD FD
MONTHLY VARIABLE 12/31/2049

BROKER 0800102 MEMO
88,222,135 06/01/15 B BUY 1932 100.0000 0 88,222,135 88,222,135 0
7,485,691 06/08/15 B BUY 2107 100.0000 0 7,485,691 7,485,691 0

13,417,061 06/29/15 S SELL 2105 100.0000 0 13,417,061 13,417,061 0
----------------- ------------ ------------------ ------------------ ----------------

95,707,826 2 TOTAL BUYS 0 95,707,826 95,707,826 0
13,417,061 1 TOTAL SELLS 0 13,417,061 13,417,061 0

----------------- ------------ ------------------ ------------------ ----------------
109,124,887 SECURITY TOTAL 0 109,124,887 109,124,887 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
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BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

BROKER 0995027 IN KIND TRANSACTION
--------------- -------------------

90347Y306 UBS HIGH YIELD RELATIONSHIP FUND
1,517,945 04/27/15 SELLIK 261 35.1879 0 44,707,695 53,413,313 8,705,617

00507VAC3 ACTIVISION BLIZZARD 5.625% 15/SEP/2021
SEMI-ANN. 5.625% 09/15/2021
53,000 04/27/15 BUYIK 265 107.1250 0 56,776 56,776 0

00101JAK2 ADT CORP/THE CALLABLE NOTES FIXED 6.25%
SEMI-ANN. 6.250% 10/15/2021
174,000 04/27/15 BUYIK 262 108.5000 0 188,790 188,790 0

007903AZ0 ADVANCED MICRO DEVICES INC CALLABLE NOTES FIXED
SEMI-ANN. 6.750% 03/01/2019
136,000 04/27/15 BUYIK 267 89.5000 0 121,720 121,720 0

00766TAC4 AECOM CALLABLE NOTES FIXED 5.875% 15/OCT/2024 USD
SEMI-ANN. 5.875% 10/15/2024
180,000 04/27/15 BUYIK 266 104.0000 0 187,200 187,200 0

00130HBN4 AES CORP/VA CALLABLE NOTES FIXED 8% 01/JUN/2020
SEMI-ANN. 8.000% 06/01/2020
112,000 04/27/15 BUYIK 263 116.2500 0 130,200 130,200 0

00855UAB5 AGROKOR DD CALLABLE NOTES FIXED 8.875% 01/FEB/2020
SEMI-ANN. 8.875% 02/01/2020
268,000 04/27/15 BUYIK 268 110.0000 0 294,800 294,800 0

001546AS9 AK STEEL CORP CALLABLE NOTES FIXED 7.625%
SEMI-ANN. 7.625% 10/01/2021
94,000 04/27/15 BUYIK 264 81.2500 0 76,375 76,375 0

013817AW1 ALCOA INC CALLABLE NOTES FIXED 5.125% 01/OCT/2024
SEMI-ANN. 5.125% 10/01/2024
239,000 04/27/15 BUYIK 269 107.8632 0 257,793 257,793 0

36186CBY8 ALLY FINANCIAL INC BOND FIXED 8% 01/NOV/2031 USD
SEMI-ANN. 8.000% 11/01/2031
59,000 04/27/15 BUYIK 390 126.1560 0 74,432 74,432 0

02005NAY6 ALLY FINANCIAL INC NOTES FIXED 4.125% 13/FEB/2022
SEMI-ANN. 4.125% 02/13/2022
53,000 04/27/15 BUYIK 270 98.2500 0 52,073 52,073 0
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SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

02005NAZ3 ALLY FINANCIAL INC NOTES FIXED 4.125% 30/MAR/2020
SEMI-ANN. 4.125% 03/30/2020
130,000 04/27/15 BUYIK 271 100.3750 0 130,488 130,488 0

021332AC5 ALTA MESA HOLDINGS LP / ALTA MESA FINANCE SERVICES
SEMI-ANN. 9.625% 10/15/2018
254,000 04/27/15 BUYIK 272 81.0000 0 205,740 205,740 0

02154VAA9 ALTICE LUXEMBOURG SA CALLABLE NOTES FIXED 7.75%
SEMI-ANN. 7.750% 05/15/2022
365,000 04/27/15 BUYIK 273 102.5000 0 374,125 374,125 0

02406PAL4 AMERICAN AXLE & MANUFACTURING INC CALLABLE NOTES
SEMI-ANN. 6.625% 10/15/2022
280,000 04/27/15 BUYIK 274 107.0000 0 299,600 299,600 0

024747AC1 AMERICAN BUILDERS & CONTRACTORS SUPPLY CO INC
SEMI-ANN. 5.625% 04/15/2021
148,000 04/27/15 BUYIK 275 103.5000 0 153,180 153,180 0

03232PAD0 AMSURG CORP CALLABLE NOTES FIXED 5.625%
SEMI-ANN. 5.625% 07/15/2022
136,000 04/27/15 BUYIK 276 101.7500 0 138,380 138,380 0

035287AE1 ANIXTER INC CALLABLE NOTES FIXED 5.125%
SEMI-ANN. 5.125% 10/01/2021
100,000 04/27/15 BUYIK 277 104.0000 0 104,000 104,000 0

03674PAL7 ANTERO RESOURCES CORP CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 11/01/2021
133,000 04/27/15 BUYIK 279 101.2500 0 134,663 134,663 0

03674PAJ2 ANTERO RESOURCES CORP CALLABLE NOTES FIXED 6%
SEMI-ANN. 6.000% 12/01/2020
89,000 04/27/15 BUYIK 278 102.2500 0 91,003 91,003 0

038521AM2 ARAMARK SERVICES INC CALLABLE NOTES FIXED 5.75%
SEMI-ANN. 5.750% 03/15/2020
142,000 04/27/15 BUYIK 280 104.2500 0 148,035 148,035 0

03938LAS3 ARCELORMITTAL CALLABLE NOTES FIXED 7.25%
SEMI-ANN. FLOATING 03/01/2041
212,000 04/27/15 BUYIK 282 103.1250 0 218,625 218,625 0

03938LAP9 ARCELORMITTAL CALLABLE NOTES FIXED 7.5%
SEMI-ANN. FLOATING 10/15/2039
283,000 04/27/15 BUYIK 281 104.3750 0 295,381 295,381 0
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03938LAX2 ARCELORMITTAL CALLABLE NOTES FIXED 7% 25/FEB/2022
SEMI-ANN. FLOATING 02/25/2022
91,000 04/27/15 BUYIK 283 109.2190 0 99,389 99,389 0

03969AAE0 ARDAGH PACKAGING FINANCE PLC / ARDAGH HOLDINGS USA
SEMI-ANN. 6.750% 01/31/2021
200,000 04/27/15 BUYIK 284 103.5000 0 207,000 207,000 0

045054AC7 ASHTEAD CAPITAL INC CALLABLE NOTES FIXED 5.625%
SEMI-ANN. 5.625% 10/01/2024
200,000 04/27/15 BUYIK 285 104.2500 0 208,500 208,500 0

053499AG4 AVAYA INC CALLABLE NOTES FIXED 7% 01/APR/2019 USD
SEMI-ANN. 7.000% 04/01/2019
150,000 04/27/15 BUYIK 286 100.5000 0 150,750 150,750 0

053773AV9 AVIS BUDGET CAR RENTAL LLC / AVIS BUDGET FINANCE
SEMI-ANN. 5.500% 04/01/2023
201,000 04/27/15 BUYIK 287 102.9110 0 206,851 206,851 0

053773BA4 AVIS BUDGET CAR RENTAL LLC / AVIS BUDGET FINANCE
SEMI-ANN. 5.250% 03/15/2025
56,000 04/27/15 BUYIK 288 99.5000 0 55,720 55,720 0

61238QAA6 BASELL FINANCE CO BV BOND FIXED 8.1% 15/MAR/2027
SEMI-ANN. 8.100% 03/15/2027
44,000 04/27/15 BUYIK 465 137.0943 0 60,321 60,321 0

077454AG1 BELDEN INC CALLABLE NOTES FIXED 5.25% 15/JUL/2024
SEMI-ANN. 5.250% 07/15/2024
118,000 04/27/15 BUYIK 290 101.5000 0 119,770 119,770 0

05578MAA0 BMC SOFTWARE FINANCE INC CALLABLE NOTES FIXED
SEMI-ANN. 8.125% 07/15/2021
139,000 04/27/15 BUYIK 289 92.5000 0 128,575 128,575 0

09739DAA8 BOISE CASCADE CO CALLABLE NOTES FIXED 6.375%
SEMI-ANN. 6.375% 11/01/2020
209,000 04/27/15 BUYIK 291 105.8750 0 221,279 221,279 0

097751BK6 BOMBARDIER INC CALLABLE NOTES FIXED 5.5%
SEMI-ANN. 5.500% 09/15/2018
56,000 04/27/15 BUYIK 294 101.3750 0 56,770 56,770 0

097751AS0 BOMBARDIER INC CALLABLE NOTES FIXED 7.5%
SEMI-ANN. 7.500% 03/15/2018
40,000 04/27/15 BUYIK 292 107.2000 0 42,880 42,880 0
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097751AV3 BOMBARDIER INC CALLABLE NOTES FIXED 7.75%
SEMI-ANN. 7.750% 03/15/2020
51,000 04/27/15 BUYIK 293 106.2500 0 54,188 54,188 0

106777AD7 BREITBURN ENERGY PARTNERS LP / BREITBURN FINANCE
SEMI-ANN. 7.875% 04/15/2022
95,000 04/27/15 BUYIK 295 80.5200 0 76,494 76,494 0

117043AP4 BRUNSWICK CORP/DE CALLABLE NOTES FIXED 4.625%
SEMI-ANN. 4.625% 05/15/2021
30,000 04/27/15 BUYIK 296 100.7500 0 30,225 30,225 0

12008RAG2 BUILDERS FIRSTSOURCE INC CALLABLE NOTES FIXED
SEMI-ANN. 7.625% 06/01/2021
133,000 04/27/15 BUYIK 297 104.5000 0 138,985 138,985 0

120111BL2 BUILDING MATERIALS CORP OF AMERICA CALLABLE NOTES
SEMI-ANN. 6.750% 05/01/2021
124,000 04/27/15 BUYIK 298 106.0000 0 131,440 131,440 0

120111BM0 BUILDING MATERIALS CORP OF AMERICA CALLABLE NOTES
SEMI-ANN. 5.375% 11/15/2024
112,000 04/27/15 BUYIK 299 102.7500 0 115,080 115,080 0

12686CBB4 CABLEVISION SYSTEMS CORP CALLABLE NOTES FIXED
SEMI-ANN. 5.875% 09/15/2022
74,000 04/27/15 BUYIK 311 106.0000 0 78,440 78,440 0

131347CE4 CALPINE CORP CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 01/15/2023
124,000 04/27/15 BUYIK 313 101.2500 0 125,550 125,550 0

131347CA2 CALPINE CORP CALLABLE NOTES FIXED 6% 15/JAN/2022
SEMI-ANN. 6.000% 01/15/2022
301,000 04/27/15 BUYIK 312 106.7500 0 321,318 321,318 0

131477AL5 CALUMET SPECIALTY PRODUCTS PARTNERS LP / CALUMET
SEMI-ANN. 7.625% 01/15/2022
145,000 04/27/15 BUYIK 314 102.5000 0 148,625 148,625 0

131477AM3 CALUMET SPECIALTY PRODUCTS PARTNERS LP / CALUMET
SEMI-ANN. 6.500% 04/15/2021
136,000 04/27/15 BUYIK 315 99.0000 0 134,640 134,640 0

144577AH6 CARRIZO OIL & GAS INC CALLABLE NOTES FIXED 6.25%
SEMI-ANN. 6.250% 04/15/2023

6,000 04/27/15 BUYIK 316 101.7500 0 6,105 6,105 0
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146900AM7 CASCADES INC CALLABLE NOTES FIXED 5.5% 15/JUL/2022
SEMI-ANN. 5.500% 07/15/2022
86,000 04/27/15 BUYIK 317 102.0000 0 87,720 87,720 0

147446AR9 CASE NEW HOLLAND INDUSTRIAL INC CALLABLE NOTES
SEMI-ANN. 7.875% 12/01/2017
65,000 04/27/15 BUYIK 318 110.7500 0 71,988 71,988 0

12505BAA8 CBRE SERVICES INC CALLABLE NOTES FIXED 5%
SEMI-ANN. 5.000% 03/15/2023
68,000 04/27/15 BUYIK 302 104.4900 0 71,053 71,053 0

1248EPAU7 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL CORP
SEMI-ANN. 6.500% 04/30/2021
410,000 04/27/15 BUYIK 300 104.5625 0 428,706 428,706 0

1248EPAX1 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL CORP
SEMI-ANN. 6.625% 01/31/2022
24,000 04/27/15 BUYIK 301 106.5000 0 25,560 25,560 0

12513GAZ2 CDW LLC / CDW FINANCE CORP CALLABLE BOND FIXED 6%
SEMI-ANN. 6.000% 08/15/2022
71,000 04/27/15 BUYIK 303 108.3750 0 76,946 76,946 0

12513GBA6 CDW LLC / CDW FINANCE CORP CALLABLE NOTES FIXED
SEMI-ANN. 5.500% 12/01/2024
112,000 04/27/15 BUYIK 304 106.5000 0 119,280 119,280 0

15089QAC8 CELANESE US HOLDINGS LLC CALLABLE NOTES FIXED
SEMI-ANN. 5.875% 06/15/2021
129,000 04/27/15 BUYIK 319 109.2500 0 140,933 140,933 0

15089QAD6 CELANESE US HOLDINGS LLC CALLABLE NOTES FIXED
SEMI-ANN. 4.625% 11/15/2022
21,000 04/27/15 BUYIK 320 102.2500 0 21,473 21,473 0

151290BK8 CEMEX SAB DE CV CALLABLE NOTES FIXED 7.25%
SEMI-ANN. 7.250% 01/15/2021
200,000 04/27/15 BUYIK 322 108.0000 0 216,000 216,000 0

151290BD4 CEMEX SAB DE CV NOTES VARIABLE 30/SEP/2015 USD
QUARTERLY FLOATING 09/30/2015
153,000 04/27/15 BUYIK 321 100.4130 0 153,632 153,632 0

156577AA6 CENTURY INTERMEDIATE HOLDING CO 2 CALLABLE NOTES
SEMI-ANN. FLOATING 02/15/2019
201,000 04/27/15 BUYIK 323 106.0000 0 213,060 213,060 0
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156700AR7 CENTURYLINK INC CALLABLE NOTES FIXED 6.45%
SEMI-ANN. 6.450% 06/15/2021
174,000 04/27/15 BUYIK 325 108.0000 0 187,920 187,920 0

156700AX4 CENTURYLINK INC CALLABLE NOTES FIXED 6.75%
SEMI-ANN. 6.750% 12/01/2023
136,000 04/27/15 BUYIK 326 109.3750 0 148,750 148,750 0

156700AM8 CENTURYLINK INC CALLABLE NOTES FIXED 7.6%
SEMI-ANN. 7.600% 09/15/2039
32,000 04/27/15 BUYIK 324 100.2500 0 32,080 32,080 0

15672WAE4 CEQUEL COMMUNICATIONS HOLDINGS I LLC / CEQUEL
SEMI-ANN. 5.125% 12/15/2021
224,000 04/27/15 BUYIK 327 100.3650 0 224,818 224,818 0

15942RAD1 CHAPARRAL ENERGY INC CALLABLE NOTES FIXED 7.625%
SEMI-ANN. 7.625% 11/15/2022
233,000 04/27/15 BUYIK 328 78.5000 0 182,905 182,905 0

165167CL9 CHESAPEAKE ENERGY CORP CALLABLE NOTES FIXED 5.75%
SEMI-ANN. 5.750% 03/15/2023
221,000 04/27/15 BUYIK 330 97.2500 0 214,923 214,923 0

165167CF2 CHESAPEAKE ENERGY CORP CALLABLE NOTES FIXED 6.625%
SEMI-ANN. 6.625% 08/15/2020
245,000 04/27/15 BUYIK 329 102.7500 0 251,738 251,738 0

17121EAD9 CHRYSLER GROUP LLC / CG CO-ISSUER INC CALLABLE
SEMI-ANN. 8.250% 06/15/2021
215,000 04/27/15 BUYIK 332 110.6250 0 237,844 237,844 0

12543DAQ3 CHS/COMMUNITY HEALTH SYSTEMS INC CALLABLE NOTES
SEMI-ANN. 7.125% 07/15/2020
224,000 04/27/15 BUYIK 305 107.0000 0 239,680 239,680 0

12543DAU4 CHS/COMMUNITY HEALTH SYSTEMS INC CALLABLE NOTES
SEMI-ANN. 5.125% 08/01/2021
59,000 04/27/15 BUYIK 306 104.0000 0 61,360 61,360 0

12543DAV2 CHS/COMMUNITY HEALTH SYSTEMS INC CALLABLE NOTES
SEMI-ANN. 6.875% 02/01/2022
165,000 04/27/15 BUYIK 307 106.7500 0 176,138 176,138 0

172441AZ0 CINEMARK USA INC CALLABLE NOTES FIXED 4.875%
SEMI-ANN. 4.875% 06/01/2023
139,000 04/27/15 BUYIK 333 100.5000 0 139,695 139,695 0
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125581GH5 CIT GROUP INC CALLABLE NOTES FIXED 5.5%
SEMI-ANN. 5.500% 02/15/2019
215,000 04/27/15 BUYIK 308 105.0000 0 225,750 225,750 0

125581GQ5 CIT GROUP INC CALLABLE NOTES FIXED 5% 15/AUG/2022
SEMI-ANN. 5.000% 08/15/2022
148,000 04/27/15 BUYIK 309 104.0000 0 153,920 153,920 0

179584AM9 CLAIRE'S STORES INC CALLABLE NOTES FIXED 9%
SEMI-ANN. 9.000% 03/15/2019
62,000 04/27/15 BUYIK 334 89.8750 0 55,723 55,723 0

184496AJ6 CLEAN HARBORS INC CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 08/01/2020
142,000 04/27/15 BUYIK 335 103.1250 0 146,438 146,438 0

184502BG6 CLEAR CHANNEL COMMUNICATIONS INC CALLABLE NOTES
SEMI-ANN. 9.000% 03/01/2021
139,000 04/27/15 BUYIK 336 95.2500 0 132,398 132,398 0

18538RAG8 CLEARWATER PAPER CORP CALLABLE NOTES FIXED 4.5%
SEMI-ANN. 4.500% 02/01/2023

9,000 04/27/15 BUYIK 338 98.5000 0 8,865 8,865 0

19238VAG0 COGECO CABLE INC CALLABLE NOTES FIXED 4.875%
SEMI-ANN. 4.875% 05/01/2020
136,000 04/27/15 BUYIK 339 102.5000 0 139,400 139,400 0

19240CAA1 COGENT COMMUNICATIONS GROUP INC CALLABLE NOTES
SEMI-ANN. 5.375% 03/01/2022
136,000 04/27/15 BUYIK 340 100.2500 0 136,340 136,340 0

201723AK9 COMMERCIAL METALS CO CALLABLE NOTES FIXED 4.875%
SEMI-ANN. 4.875% 05/15/2023
65,000 04/27/15 BUYIK 341 96.2500 0 62,563 62,563 0

20341WAC9 COMMUNICATIONS SALES & LEASING INC / CSL CAPITAL
SEMI-ANN. 8.250% 10/15/2023
24,000 04/27/15 BUYIK 342 102.6200 0 24,629 24,629 0

21036PAF5 CONSTELLATION BRANDS INC CALLABLE NOTES FIXED
SEMI-ANN. 7.250% 05/15/2017
42,000 04/27/15 BUYIK 343 110.3750 0 46,358 46,358 0

210795QD5 CONTINENTAL AIRLINES 2012-3 CLASS C PASS THRU
SEMI-ANN. 6.125% 04/29/2018
145,000 04/27/15 BUYIK 344 106.0000 0 153,700 153,700 0
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21244WAA9 CONVATEC HEALTHCARE E SA CALLABLE NOTES FIXED
SEMI-ANN. 10.500% 12/15/2018
200,000 04/27/15 BUYIK 345 105.7500 0 211,500 211,500 0

225310AJ0 CREDIT ACCEPTANCE CORP CALLABLE NOTES FIXED 7.375%
SEMI-ANN. 7.375% 03/15/2023
136,000 04/27/15 BUYIK 346 99.1250 0 134,810 134,810 0

225313AD7 CREDIT AGRICOLE SA CALLABLE NOTES VARIABLE USD
QUARTERLY FLOATING 12/31/2049
200,000 04/27/15 BUYIK 347 106.4530 0 212,906 212,906 0

22546DAB2 CREDIT SUISSE GROUP AG CALLABLE NOTES VARIABLE USD
SEMI-ANN. FLOATING 12/31/2049
254,000 04/27/15 BUYIK 348 107.2900 0 272,517 272,517 0

226373AK4 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTWOOD
SEMI-ANN. 6.250% 04/01/2023
68,000 04/27/15 BUYIK 349 103.5000 0 70,380 70,380 0

228189AB2 CROWN AMERICAS LLC / CROWN AMERICAS CAPITAL CORP
SEMI-ANN. 4.500% 01/15/2023
156,000 04/27/15 BUYIK 350 101.8750 0 158,925 158,925 0

12646RAB1 CST BRANDS INC CALLABLE NOTES FIXED 5% 01/MAY/2023
SEMI-ANN. 5.000% 05/01/2023
15,000 04/27/15 BUYIK 310 103.0000 0 15,450 15,450 0

23918KAQ1 DAVITA HEALTHCARE PARTNERS INC CALLABLE NOTES
SEMI-ANN. 5.125% 07/15/2024
139,000 04/27/15 BUYIK 352 102.2500 0 142,128 142,128 0

23918KAR9 DAVITA HEALTHCARE PARTNERS INC CALLABLE NOTES
SEMI-ANN. 5.000% 05/01/2025
103,000 04/27/15 BUYIK 353 100.8750 0 103,901 103,901 0

242370AD6 DEAN FOODS CO CALLABLE NOTES FIXED 6.5%
SEMI-ANN. 6.500% 03/15/2023
115,000 04/27/15 BUYIK 354 103.2500 0 118,738 118,738 0

247916AD1 DENBURY RESOURCES INC CALLABLE NOTES FIXED 5.5%
SEMI-ANN. 5.500% 05/01/2022
209,000 04/27/15 BUYIK 355 95.0000 0 198,550 198,550 0

252603AA3 DIAMOND FOODS INC CALLABLE NOTES FIXED 7%
SEMI-ANN. 7.000% 03/15/2019
127,000 04/27/15 BUYIK 356 103.5000 0 131,445 131,445 0
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25470XAB1 DISH DBS CORP CALLABLE NOTES FIXED 7.875%
SEMI-ANN. 7.875% 09/01/2019
450,000 04/27/15 BUYIK 357 113.3750 0 510,188 510,188 0

30706VAA3 DOLLAR TREE INC CALLABLE NOTES FIXED 5.75%
SEMI-ANN. 5.750% 03/01/2023
35,000 04/27/15 BUYIK 378 105.3750 0 36,881 36,881 0

23331ABE8 DR HORTON INC CALLABLE NOTES FIXED 4.375%
SEMI-ANN. 4.375% 09/15/2022
77,000 04/27/15 BUYIK 351 101.0000 0 77,770 77,770 0

26817RAF5 DYNEGY INC CALLABLE NOTES FIXED 6.75% 01/NOV/2019
SEMI-ANN. 6.750% 11/01/2019
225,000 04/27/15 BUYIK 359 104.5000 0 235,125 235,125 0

26817RAG3 DYNEGY INC CALLABLE NOTES FIXED 7.375% 01/NOV/2022
SEMI-ANN. 7.375% 11/01/2022
135,000 04/27/15 BUYIK 360 106.5000 0 143,775 143,775 0

269246BM5 E*TRADE FINANCIAL CORP CALLABLE NOTES FIXED 4.625%
SEMI-ANN. 4.625% 09/15/2023
24,000 04/27/15 BUYIK 362 102.3750 0 24,570 24,570 0

269246BL7 E*TRADE FINANCIAL CORP CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 11/15/2022
56,000 04/27/15 BUYIK 361 106.2500 0 59,500 59,500 0

29271LAC8 ENDO FINANCE LLC / ENDO FINCO INC CALLABLE NOTES
SEMI-ANN. FLOATING 12/15/2020
183,000 04/27/15 BUYIK 365 105.5000 0 193,065 193,065 0

29271LAD6 ENDO FINANCE LLC / ENDO FINCO INC CALLABLE NOTES
SEMI-ANN. FLOATING 01/15/2022
83,000 04/27/15 BUYIK 366 106.2500 0 88,188 88,188 0

29271LAE4 ENDO FINANCE LLC / ENDO FINCO INC CALLABLE NOTES
SEMI-ANN. 5.375% 01/15/2023
97,000 04/27/15 BUYIK 367 99.5000 0 96,515 96,515 0

29414DAA8 ENVISION HEALTHCARE CORP CALLABLE NOTES FIXED
SEMI-ANN. 5.125% 07/01/2022
118,000 04/27/15 BUYIK 368 103.2800 0 121,870 121,870 0

29977HAB6 EP ENERGY LLC / EP ENERGY FINANCE INC CALLABLE
SEMI-ANN. 9.375% 05/01/2020
242,000 04/27/15 BUYIK 371 107.0000 0 258,940 258,940 0
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29426LAC2 EPICOR SOFTWARE CORP CALLABLE NOTES FIXED 8.625%
SEMI-ANN. 8.625% 05/01/2019
244,000 04/27/15 BUYIK 369 104.5000 0 254,980 254,980 0

29444UAM8 EQUINIX INC CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 04/01/2023
230,000 04/27/15 BUYIK 370 104.0000 0 239,200 239,200 0

30066AAD7 EXAMWORKS GROUP INC CALLABLE NOTES FIXED 5.625%
SEMI-ANN. 5.625% 04/15/2023
124,000 04/27/15 BUYIK 373 103.0000 0 127,720 127,720 0

30066AAB1 EXAMWORKS GROUP INC CALLABLE NOTES FIXED 9%
SEMI-ANN. 9.000% 07/15/2019
318,000 04/27/15 BUYIK 372 106.1250 0 337,478 337,478 0

303109AA0 FAGE DAIRY INDUSTRY SA / FAGE USA DAIRY INDUSTRY
SEMI-ANN. 9.875% 02/01/2020
136,000 04/27/15 BUYIK 377 105.2500 0 143,140 143,140 0

31430QBB2 FELCOR LODGING LP CALLABLE NOTES FIXED 6.75%
SEMI-ANN. 6.750% 06/01/2019
65,000 04/27/15 BUYIK 379 103.8750 0 67,519 67,519 0

319963BJ2 FIRST DATA CORP CALLABLE NOTES FIXED 10.625%
FLOATING 06/15/2021

132,000 04/27/15 BUYIK 381 113.6250 0 149,985 149,985 0

319963BB9 FIRST DATA CORP CALLABLE NOTES FIXED 12.625%
SEMI-ANN. 12.625% 01/15/2021
454,000 04/27/15 BUYIK 380 118.2500 0 536,855 536,855 0

337932AC1 FIRSTENERGY CORP CALLABLE NOTES FIXED 7.375%
SEMI-ANN. 7.375% 11/15/2031
103,000 04/27/15 BUYIK 382 128.9464 0 132,815 132,815 0

33938EAS6 FLEXTRONICS INTERNATIONAL LTD CALLABLE NOTES FIXED
SEMI-ANN. 5.000% 02/15/2023
130,000 04/27/15 BUYIK 383 105.8390 0 137,591 137,591 0

30251GAH0 FMG RESOURCES AUGUST 2006 PTY LTD CALLABLE NOTES
SEMI-ANN. 8.250% 11/01/2019
94,000 04/27/15 BUYIK 374 88.2500 0 82,955 82,955 0

30251GAN7 FMG RESOURCES AUGUST 2006 PTY LTD CALLABLE NOTES
SEMI-ANN. 6.875% 04/01/2022
62,000 04/27/15 BUYIK 375 77.0000 0 47,740 47,740 0
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35687MAV9 FREESCALE SEMICONDUCTOR INC CALLABLE NOTES FIXED
SEMI-ANN. 10.750% 08/01/2020
82,000 04/27/15 BUYIK 384 108.2500 0 88,765 88,765 0

35906AAH1 FRONTIER COMMUNICATIONS CORP CALLABLE NOTES FIXED
SEMI-ANN. 8.500% 04/15/2020
47,000 04/27/15 BUYIK 385 111.5000 0 52,405 52,405 0

35906AAL2 FRONTIER COMMUNICATIONS CORP CALLABLE NOTES FIXED
SEMI-ANN. 9.250% 07/01/2021
106,000 04/27/15 BUYIK 386 114.0000 0 120,840 120,840 0

35906AAQ1 FRONTIER COMMUNICATIONS CORP CALLABLE NOTES FIXED
SEMI-ANN. 6.875% 01/15/2025
24,000 04/27/15 BUYIK 387 98.0000 0 23,520 23,520 0

302941AJ8 FTI CONSULTING INC CALLABLE NOTES FIXED 6.75%
SEMI-ANN. 6.750% 10/01/2020
80,000 04/27/15 BUYIK 376 105.2000 0 84,160 84,160 0

37045VAF7 GENERAL MOTORS CO CALLABLE NOTES FIXED 6.25%
SEMI-ANN. 6.250% 10/02/2043
218,000 04/27/15 BUYIK 393 123.6893 0 269,643 269,643 0

37045XAL0 GENERAL MOTORS FINANCIAL CO INC CALLABLE NOTES
SEMI-ANN. 4.250% 05/15/2023
74,000 04/27/15 BUYIK 394 105.0800 0 77,759 77,759 0

37045XAQ9 GENERAL MOTORS FINANCIAL CO INC CALLABLE NOTES
SEMI-ANN. 4.375% 09/25/2021
139,000 04/27/15 BUYIK 395 106.4010 0 147,897 147,897 0

36159RAG8 GEO GROUP INC/THE CALLABLE NOTES FIXED 5.125%
SEMI-ANN. 5.125% 04/01/2023
35,000 04/27/15 BUYIK 388 103.2500 0 36,138 36,138 0

361841AD1 GLP CAPITAL LP / GLP FINANCING II INC CALLABLE
SEMI-ANN. 4.875% 11/01/2020
127,000 04/27/15 BUYIK 389 102.8200 0 130,581 130,581 0

382550BD2 GOODYEAR TIRE & RUBBER CO/THE CALLABLE NOTES FIXED
SEMI-ANN. 6.500% 03/01/2021
201,000 04/27/15 BUYIK 396 106.2500 0 213,563 213,563 0

38869PAK0 GRAPHIC PACKAGING INTERNATIONAL INC CALLABLE NOTES
SEMI-ANN. 4.750% 04/15/2021
301,000 04/27/15 BUYIK 399 104.0000 0 313,040 313,040 0
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38869PAL8 GRAPHIC PACKAGING INTERNATIONAL INC CALLABLE NOTES
SEMI-ANN. 4.875% 11/15/2022
32,000 04/27/15 BUYIK 400 104.2500 0 33,360 33,360 0

398435AA5 GRIFOLS WORLDWIDE OPERATIONS LTD CALLABLE NOTES
SEMI-ANN. 5.250% 04/01/2022
200,000 04/27/15 BUYIK 401 102.5000 0 205,000 205,000 0

402635AD8 GULFPORT ENERGY CORP CALLABLE NOTES FIXED 6.625%
SEMI-ANN. 6.625% 05/01/2023

6,000 04/27/15 BUYIK 402 101.8750 0 6,113 6,113 0

40537QAB6 HALCON RESOURCES CORP CALLABLE NOTES FIXED 9.75%
SEMI-ANN. 9.750% 07/15/2020
183,000 04/27/15 BUYIK 411 81.0000 0 148,230 148,230 0

40412CAB7 HCA HOLDINGS INC CALLABLE NOTES FIXED 7.75%
SEMI-ANN. 7.750% 05/15/2021
44,000 04/27/15 BUYIK 408 106.6250 0 46,915 46,915 0

404119BM0 HCA INC CALLABLE NOTES FIXED 3.75% 15/MAR/2019 USD
SEMI-ANN. 3.750% 03/15/2019
91,000 04/27/15 BUYIK 403 102.8750 0 93,616 93,616 0

404119BR9 HCA INC CALLABLE NOTES FIXED 5.375% 01/FEB/2025
SEMI-ANN. 5.375% 02/01/2025
86,000 04/27/15 BUYIK 405 106.0000 0 91,160 91,160 0

404121AE5 HCA INC CALLABLE NOTES FIXED 5.875% 15/MAR/2022
SEMI-ANN. 5.875% 03/15/2022
35,000 04/27/15 BUYIK 407 112.5000 0 39,375 39,375 0

404119BN8 HCA INC CALLABLE NOTES FIXED 5% 15/MAR/2024 USD
SEMI-ANN. 5.000% 03/15/2024
80,000 04/27/15 BUYIK 404 107.5000 0 86,000 86,000 0

404121AD7 HCA INC CALLABLE NOTES FIXED 7.5% 15/FEB/2022 USD
SEMI-ANN. 7.500% 02/15/2022
221,000 04/27/15 BUYIK 406 117.6250 0 259,951 259,951 0

40415RAQ8 HD SUPPLY INC CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 12/15/2021
133,000 04/27/15 BUYIK 410 104.5000 0 138,985 138,985 0

40415RAP0 HD SUPPLY INC CALLABLE NOTES FIXED 7.5%
SEMI-ANN. 7.500% 07/15/2020
118,000 04/27/15 BUYIK 409 107.6250 0 126,998 126,998 0
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422704AD8 HECLA MINING CO CALLABLE NOTES FIXED 6.875%
SEMI-ANN. 6.875% 05/01/2021
304,000 04/27/15 BUYIK 412 90.5000 0 275,120 275,120 0

428040CP2 HERTZ CORP/THE CALLABLE NOTES FIXED 5.875%
SEMI-ANN. 5.875% 10/15/2020
71,000 04/27/15 BUYIK 413 101.7500 0 72,243 72,243 0

436440AF8 HOLOGIC INC CALLABLE NOTES FIXED 6.25% 01/AUG/2020
SEMI-ANN. 6.250% 08/01/2020
124,000 04/27/15 BUYIK 414 103.8750 0 128,805 128,805 0

446413AD8 HUNTINGTON INGALLS INDUSTRIES INC CALLABLE NOTES
SEMI-ANN. 7.125% 03/15/2021
192,000 04/27/15 BUYIK 416 107.3750 0 206,160 206,160 0

451102AX5 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES FINANCE
SEMI-ANN. 6.000% 08/01/2020
230,000 04/27/15 BUYIK 419 105.5000 0 242,650 242,650 0

451102BF3 ICAHN ENTERPRISES LP / ICAHN ENTERPRISES FINANCE
SEMI-ANN. 5.875% 02/01/2022
68,000 04/27/15 BUYIK 420 103.5000 0 70,380 70,380 0

184502BL5 IHEARTCOMMUNICATIONS INC CALLABLE NOTES FIXED 9%
SEMI-ANN. 9.000% 12/15/2019
268,000 04/27/15 BUYIK 337 98.5000 0 263,980 263,980 0

449934AB4 IMS HEALTH INC CALLABLE NOTES FIXED 6% 01/NOV/2020
SEMI-ANN. 6.000% 11/01/2020
97,000 04/27/15 BUYIK 418 104.2500 0 101,123 101,123 0

44986UAA7 INEOS GROUP HOLDINGS SA CALLABLE NOTES FIXED
SEMI-ANN. 6.125% 08/15/2018
298,000 04/27/15 BUYIK 417 102.5200 0 305,510 305,510 0

45672NAA9 INFOR US INC CALLABLE NOTES FIXED 11.5%
SEMI-ANN. 11.500% 07/15/2018
41,000 04/27/15 BUYIK 421 108.0000 0 44,280 44,280 0

45672NAD3 INFOR US INC CALLABLE NOTES FIXED 6.5% 15/MAY/2022
SEMI-ANN. 6.500% 05/15/2022
162,000 04/27/15 BUYIK 422 102.7500 0 166,455 166,455 0

456837AF0 ING GROEP NV CALLABLE NOTES VARIABLE USD 1000
SEMI-ANN. FLOATING 12/31/2049
266,000 04/27/15 BUYIK 423 99.7500 0 265,335 265,335 0
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45824TAP0 INTELSAT JACKSON HOLDINGS SA CALLABLE BOND FIXED
SEMI-ANN. 5.500% 08/01/2023
150,000 04/27/15 BUYIK 427 94.5000 0 141,750 141,750 0

45824TAC9 INTELSAT JACKSON HOLDINGS SA CALLABLE NOTES FIXED
SEMI-ANN. 7.250% 10/15/2020
283,000 04/27/15 BUYIK 425 102.5000 0 290,075 290,075 0

45824TAG0 INTELSAT JACKSON HOLDINGS SA CALLABLE NOTES FIXED
SEMI-ANN. 7.500% 04/01/2021
142,000 04/27/15 BUYIK 426 102.5000 0 145,550 145,550 0

458204AP9 INTELSAT LUXEMBOURG SA CALLABLE BOND FIXED 7.75%
SEMI-ANN. 7.750% 06/01/2021
77,000 04/27/15 BUYIK 424 91.5000 0 70,455 70,455 0

45840JAC1 INTERACTIVE DATA CORP CALLABLE NOTES FIXED 5.875%
SEMI-ANN. 5.875% 04/15/2019
133,000 04/27/15 BUYIK 428 101.0000 0 134,330 134,330 0

459745GC3 INTERNATIONAL LEASE FINANCE CORP CALLABLE NOTES
SEMI-ANN. 7.125% 09/01/2018
174,000 04/27/15 BUYIK 429 113.5000 0 197,490 197,490 0

459745GL3 INTERNATIONAL LEASE FINANCE CORP NOTES FIXED
SEMI-ANN. 5.875% 04/01/2019
186,000 04/27/15 BUYIK 430 109.5000 0 203,670 203,670 0

459745GN9 INTERNATIONAL LEASE FINANCE CORP NOTES FIXED
SEMI-ANN. 5.875% 08/15/2022
112,000 04/27/15 BUYIK 431 113.2500 0 126,840 126,840 0

47232MAA0 JEFFERIES FINANCE LLC / JFIN CO-ISSUER CORP
SEMI-ANN. 7.375% 04/01/2020
265,000 04/27/15 BUYIK 432 98.5000 0 261,025 261,025 0

48207LAA1 JUPITER RESOURCES INC CALLABLE NOTES FIXED 8.5%
SEMI-ANN. 8.500% 10/01/2022
139,000 04/27/15 BUYIK 433 85.0000 0 118,150 118,150 0

442488BR2 K HOVNANIAN ENTERPRISES INC CALLABLE NOTES FIXED
SEMI-ANN. 7.250% 10/15/2020
201,000 04/27/15 BUYIK 415 105.5000 0 212,055 212,055 0

48666KAN9 KB HOME CALLABLE NOTES FIXED 7.25% 15/JUN/2018 USD
SEMI-ANN. 7.250% 06/15/2018
121,000 04/27/15 BUYIK 435 108.2500 0 130,983 130,983 0
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48244BAC4 KCG HOLDINGS INC CALLABLE NOTES FIXED 6.875%
SEMI-ANN. 6.875% 03/15/2020
159,000 04/27/15 BUYIK 434 95.7500 0 152,243 152,243 0

492914AS5 KEY ENERGY SERVICES INC CALLABLE NOTES FIXED 6.75%
SEMI-ANN. 6.750% 03/01/2021
211,000 04/27/15 BUYIK 436 67.5000 0 142,425 142,425 0

28368EAD8 KINDER MORGAN INC/DE CALLABLE MEDIUM TERM NOTE
SEMI-ANN. 7.800% 08/01/2031
56,000 04/27/15 BUYIK 363 122.2158 0 68,441 68,441 0

28368EAE6 KINDER MORGAN INC/DE CALLABLE MEDIUM TERM NOTE
SEMI-ANN. 7.750% 01/15/2032
104,000 04/27/15 BUYIK 364 122.7975 0 127,709 127,709 0

513075BH3 LAMAR MEDIA CORP CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 01/15/2024
74,000 04/27/15 BUYIK 438 105.0000 0 77,700 77,700 0

52471TAB3 LEGACY RESERVES LP / LEGACY RESERVES FINANCE CORP
SEMI-ANN. 8.000% 12/01/2020
248,000 04/27/15 BUYIK 439 86.5000 0 214,520 214,520 0

52471TAD9 LEGACY RESERVES LP / LEGACY RESERVES FINANCE CORP
SEMI-ANN. 6.625% 12/01/2021
47,000 04/27/15 BUYIK 440 83.7700 0 39,372 39,372 0

527298AY9 LEVEL 3 FINANCING INC CALLABLE NOTES FIXED 6.125%
SEMI-ANN. 6.125% 01/15/2021
207,000 04/27/15 BUYIK 441 105.8750 0 219,161 219,161 0

53079EAN4 LIBERTY MUTUAL GROUP INC CALLABLE BOND FIXED 7.8%
SEMI-ANN. 7.800% 03/07/2087
37,000 04/27/15 BUYIK 442 124.1000 0 45,917 45,917 0

536022AC0 LINN ENERGY LLC / LINN ENERGY FINANCE CORP
SEMI-ANN. 8.625% 04/15/2020
127,000 04/27/15 BUYIK 443 90.5000 0 114,935 114,935 0

501889AB5 LKQ CORP CALLABLE NOTES FIXED 4.75% 15/MAY/2023
SEMI-ANN. 4.750% 05/15/2023
68,000 04/27/15 BUYIK 437 99.0000 0 67,320 67,320 0

539439AG4 LLOYDS BANKING GROUP PLC CALLABLE BOND VARIABLE
QUARTERLY FLOATING 12/31/2049
200,000 04/27/15 BUYIK 445 107.0000 0 214,000 214,000 0
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539439AC3 LLOYDS BANKING GROUP PLC CALLABLE NOTES VARIABLE
SEMI-ANN. FLOATING 12/31/2049
200,000 04/27/15 BUYIK 444 113.5000 0 227,000 227,000 0

55181XAA0 LYNX II CORP CALLABLE NOTES FIXED 6.375%
SEMI-ANN. 6.375% 04/15/2023
200,000 04/27/15 BUYIK 446 105.7500 0 211,500 211,500 0

561233AA5 MALLINCKRODT INTERNATIONAL FINANCE SA /
SEMI-ANN. 5.750% 08/01/2022
130,000 04/27/15 BUYIK 451 104.0950 0 135,324 135,324 0

561233AC1 MALLINCKRODT INTERNATIONAL FINANCE SA /
SEMI-ANN. 5.500% 04/15/2025
18,000 04/27/15 BUYIK 452 102.7500 0 18,495 18,495 0

563571AH1 MANITOWOC CO INC/THE CALLABLE NOTES FIXED 8.5%
SEMI-ANN. 8.500% 11/01/2020
132,000 04/27/15 BUYIK 453 107.0000 0 141,240 141,240 0

570506AR6 MARKWEST ENERGY PARTNERS LP / MARKWEST ENERGY
SEMI-ANN. 4.500% 07/15/2023
68,000 04/27/15 BUYIK 454 101.7500 0 69,190 69,190 0

570506AS4 MARKWEST ENERGY PARTNERS LP / MARKWEST ENERGY
SEMI-ANN. 4.875% 12/01/2024
174,000 04/27/15 BUYIK 455 104.2300 0 181,360 181,360 0

574599BG0 MASCO CORP CALLABLE BOND FIXED 7.125% 15/MAR/2020
SEMI-ANN. 7.125% 03/15/2020
89,000 04/27/15 BUYIK 456 117.2500 0 104,353 104,353 0

575385AA7 MASONITE INTERNATIONAL CORP CALLABLE NOTES FIXED
SEMI-ANN. 5.625% 03/15/2023
130,000 04/27/15 BUYIK 457 104.5000 0 135,850 135,850 0

579489AG0 MCCLATCHY CO/THE CALLABLE NOTES FIXED 9%
SEMI-ANN. 9.000% 12/15/2022
130,000 04/27/15 BUYIK 458 97.2500 0 126,425 126,425 0

584045AC2 MEDASSETS INC CALLABLE NOTES FIXED 8% 15/NOV/2018
SEMI-ANN. 8.000% 11/15/2018
71,000 04/27/15 BUYIK 459 104.2500 0 74,018 74,018 0

586049AB4 MEMORIAL PRODUCTION PARTNERS LP / MEMORIAL
SEMI-ANN. 7.625% 05/01/2021
189,000 04/27/15 BUYIK 460 97.5000 0 184,275 184,275 0
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586049AD0 MEMORIAL PRODUCTION PARTNERS LP / MEMORIAL
SEMI-ANN. 6.875% 08/01/2022
115,000 04/27/15 BUYIK 461 93.7300 0 107,790 107,790 0

552953BW0 MGM RESORTS INTERNATIONAL CALLABLE NOTES FIXED
SEMI-ANN. 8.625% 02/01/2019
91,000 04/27/15 BUYIK 447 115.4000 0 105,014 105,014 0

552953CC3 MGM RESORTS INTERNATIONAL CALLABLE NOTES FIXED 6%
SEMI-ANN. 6.000% 03/15/2023
124,000 04/27/15 BUYIK 448 104.1250 0 129,115 129,115 0

594082AA7 MICHAELS FINCO HOLDINGS LLC / MICHAELS FINCO INC
SEMI-ANN. FLOATING 08/01/2018
15,000 04/27/15 BUYIK 462 102.1250 0 15,319 15,319 0

594087AT5 MICHAELS STORES INC CALLABLE NOTES FIXED 5.875%
SEMI-ANN. 5.875% 12/15/2020
159,000 04/27/15 BUYIK 463 103.7500 0 164,963 164,963 0

59804VAB1 MIDSTATES PETROLEUM CO INC / MIDSTATES PETROLEUM
SEMI-ANN. 10.750% 10/01/2020
563,000 04/27/15 BUYIK 464 56.5000 0 318,095 318,095 0

553331AA7 MPH ACQUISITION HOLDINGS LLC CALLABLE NOTES FIXED
SEMI-ANN. 6.625% 04/01/2022
177,000 04/27/15 BUYIK 449 105.7500 0 187,178 187,178 0

55354GAA8 MSCI INC CALLABLE NOTES FIXED 5.25% 15/NOV/2024
SEMI-ANN. 5.250% 11/15/2024
32,000 04/27/15 BUYIK 450 104.2500 0 33,360 33,360 0

62704PAF0 MURRAY ENERGY CORP CALLABLE NOTES FIXED 11.25%
SEMI-ANN. 11.250% 04/15/2021
162,000 04/27/15 BUYIK 466 100.6250 0 163,013 163,013 0

63902MAC2 NATURAL RESOURCE PARTNERS LP / NRP FINANCE CORP
SEMI-ANN. 9.125% 10/01/2018
139,000 04/27/15 BUYIK 472 97.0000 0 134,830 134,830 0

78442FER5 NAVIENT CORP CALLABLE MEDIUM TERM NOTE FIXED 5.5%
SEMI-ANN. 5.500% 01/15/2019
162,000 04/27/15 BUYIK 513 102.0000 0 165,240 165,240 0

78442FEJ3 NAVIENT CORP CALLABLE MEDIUM TERM NOTE FIXED 8%
SEMI-ANN. 8.000% 03/25/2020
389,000 04/27/15 BUYIK 512 111.1500 0 432,374 432,374 0
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63938MAD8 NAVIOS MARITIME ACQUISITION CORP / NAVIOS
SEMI-ANN. 8.125% 11/15/2021
195,000 04/27/15 BUYIK 474 102.0000 0 198,900 198,900 0

639365AG0 NAVIOS MARITIME HOLDINGS INC / NAVIOS MARITIME
SEMI-ANN. 7.375% 01/15/2022
148,000 04/27/15 BUYIK 473 92.5000 0 136,900 136,900 0

62886EAR9 NCR CORP CALLABLE NOTES FIXED 5.875% 15/DEC/2021
SEMI-ANN. 5.875% 12/15/2021
145,000 04/27/15 BUYIK 467 103.5000 0 150,075 150,075 0

62886EAS7 NCR CORP CALLABLE NOTES FIXED 6.375% 15/DEC/2023
SEMI-ANN. 6.375% 12/15/2023
38,000 04/27/15 BUYIK 468 105.0000 0 39,900 39,900 0

64110LAH9 NETFLIX INC CALLABLE NOTES FIXED 5.5% 15/FEB/2022
SEMI-ANN. 5.500% 02/15/2022
142,000 04/27/15 BUYIK 475 106.2500 0 150,875 150,875 0

66977WAN9 NOVA CHEMICALS CORP CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 08/01/2023
142,000 04/27/15 BUYIK 476 105.0000 0 149,100 149,100 0

629377BW1 NRG ENERGY INC CALLABLE NOTES FIXED 6.25%
SEMI-ANN. 6.250% 07/15/2022
372,000 04/27/15 BUYIK 469 104.5500 0 388,926 388,926 0

62943WAA7 NRG YIELD OPERATING LLC CALLABLE NOTES FIXED
SEMI-ANN. 5.375% 08/15/2024
201,000 04/27/15 BUYIK 470 104.2500 0 209,543 209,543 0

67054LAC1 NUMERICABLE-SFR SAS CALLABLE BOND FIXED 6.25%
SEMI-ANN. 6.250% 05/15/2024
200,000 04/27/15 BUYIK 478 102.7500 0 205,500 205,500 0

67054LAA5 NUMERICABLE-SFR SAS CALLABLE NOTES FIXED 4.875%
SEMI-ANN. 4.875% 05/15/2019
200,000 04/27/15 BUYIK 477 101.0000 0 202,000 202,000 0

62947QAM0 NXP BV / NXP FUNDING LLC CALLABLE NOTES FIXED
SEMI-ANN. 5.750% 02/15/2021
248,000 04/27/15 BUYIK 471 106.7500 0 264,740 264,740 0

674215AD0 OASIS PETROLEUM INC CALLABLE NOTES FIXED 6.5%
SEMI-ANN. 6.500% 11/01/2021
145,000 04/27/15 BUYIK 479 100.5620 0 145,815 145,815 0
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674215AG3 OASIS PETROLEUM INC CALLABLE NOTES FIXED 6.875%
SEMI-ANN. 6.875% 03/15/2022
266,000 04/27/15 BUYIK 480 102.5000 0 272,650 272,650 0

676253AJ6 OFFSHORE GROUP INVESTMENT LTD CALLABLE NOTES FIXED
SEMI-ANN. 7.500% 11/01/2019
268,000 04/27/15 BUYIK 481 65.5000 0 175,540 175,540 0

681904AS7 OMNICARE INC CALLABLE NOTES FIXED 4.75%
SEMI-ANN. 4.750% 12/01/2022
159,000 04/27/15 BUYIK 482 107.2500 0 170,528 170,528 0

690872AA4 OWENS-BROCKWAY GLASS CONTAINER INC CALLABLE NOTES
SEMI-ANN. 5.000% 01/15/2022
91,000 04/27/15 BUYIK 484 103.7500 0 94,413 94,413 0

690768BF2 OWENS-ILLINOIS INC BOND FIXED 7.8% 15/MAY/2018 USD
SEMI-ANN. 7.800% 05/15/2018
127,000 04/27/15 BUYIK 483 113.2500 0 143,828 143,828 0

69419BAA3 PACIFIC DRILLING SA CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 06/01/2020
413,000 04/27/15 BUYIK 486 85.5000 0 353,115 353,115 0

695459AF4 PAETEC HOLDING CORP CALLABLE NOTES FIXED 9.875%
SEMI-ANN. 9.875% 12/01/2018
117,000 04/27/15 BUYIK 487 105.2100 0 123,096 123,096 0

69888PAB2 PAR PHARMACEUTICAL COS INC CALLABLE NOTES FIXED
SEMI-ANN. 7.375% 10/15/2020
94,000 04/27/15 BUYIK 488 106.9000 0 100,486 100,486 0

702150AB9 PARTY CITY HOLDINGS INC CALLABLE NOTES FIXED
SEMI-ANN. 8.875% 08/01/2020
268,000 04/27/15 BUYIK 489 108.2500 0 290,110 290,110 0

69323VAB2 PC NEXTCO HOLDINGS LLC / PC NEXTCO FINANCE INC
SEMI-ANN. FLOATING 08/15/2019
38,000 04/27/15 BUYIK 485 102.0600 0 38,783 38,783 0

71535PAC3 PERSTORP HOLDING AB CALLABLE NOTES FIXED 11%
SEMI-ANN. 11.000% 08/15/2017
200,000 04/27/15 BUYIK 490 105.0000 0 210,000 210,000 0

716016AC4 PETCO ANIMAL SUPPLIES INC CALLABLE NOTES FIXED
SEMI-ANN. 9.250% 12/01/2018
49,000 04/27/15 BUYIK 491 104.7500 0 51,328 51,328 0
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74022DAJ9 PRECISION DRILLING CORP CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 11/15/2024
56,000 04/27/15 BUYIK 492 86.5000 0 48,440 48,440 0

74927PAA7 RBS CAPITAL TRUST II CALLABLE BOND VARIABLE USD
SEMI-ANN. FLOATING 12/31/2049
118,000 04/27/15 BUYIK 493 113.5000 0 133,930 133,930 0

75606DAC5 REALOGY GROUP LLC / REALOGY CO-ISSUER CORP
SEMI-ANN. 5.250% 12/01/2021
112,000 04/27/15 BUYIK 495 102.5000 0 114,800 114,800 0

75886AAF5 REGENCY ENERGY PARTNERS LP / REGENCY ENERGY
SEMI-ANN. 6.500% 07/15/2021
83,000 04/27/15 BUYIK 496 105.7500 0 87,773 87,773 0

761519BD8 REVLON CONSUMER PRODUCTS CORP CALLABLE NOTES FIXED
SEMI-ANN. FLOATING 02/15/2021
133,000 04/27/15 BUYIK 497 100.2500 0 133,333 133,333 0

761735AH2 REYNOLDS GROUP ISSUER INC / REYNOLDS GROUP ISSUER
SEMI-ANN. 9.875% 08/15/2019
237,000 04/27/15 BUYIK 498 107.0000 0 253,590 253,590 0

761735AP4 REYNOLDS GROUP ISSUER INC / REYNOLDS GROUP ISSUER
SEMI-ANN. 5.750% 10/15/2020
80,000 04/27/15 BUYIK 499 104.5000 0 83,600 83,600 0

762760AB2 RICE ENERGY INC CALLABLE NOTES FIXED 6.25%
SEMI-ANN. 6.250% 05/01/2022
145,000 04/27/15 BUYIK 500 101.0000 0 146,450 146,450 0

767754CH5 RITE AID CORP CALLABLE NOTES FIXED 6.125%
SEMI-ANN. 6.125% 04/01/2023
71,000 04/27/15 BUYIK 502 103.7500 0 73,663 73,663 0

767754CD4 RITE AID CORP CALLABLE NOTES FIXED 9.25%
SEMI-ANN. 9.250% 03/15/2020
130,000 04/27/15 BUYIK 501 110.5000 0 143,650 143,650 0

776361AC1 ROOFING SUPPLY GROUP LLC / ROOFING SUPPLY FINANCE
SEMI-ANN. 10.000% 06/01/2020
118,000 04/27/15 BUYIK 503 101.0000 0 119,180 119,180 0

779270AG2 ROUNDY'S SUPERMARKETS INC CALLABLE NOTES FIXED
SEMI-ANN. 10.250% 12/15/2020
165,000 04/27/15 BUYIK 504 89.0000 0 146,850 146,850 0
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780099CE5 ROYAL BANK OF SCOTLAND GROUP PLC BOND FIXED 6.125%
SEMI-ANN. 6.125% 12/15/2022
94,000 04/27/15 BUYIK 505 112.0403 0 105,318 105,318 0

780153AR3 ROYAL CARIBBEAN CRUISES LTD BOND FIXED 7.25%
SEMI-ANN. 7.250% 06/15/2016
30,000 04/27/15 BUYIK 507 106.2500 0 31,875 31,875 0

780153AG7 ROYAL CARIBBEAN CRUISES LTD BOND FIXED 7.5%
SEMI-ANN. 7.500% 10/15/2027
94,000 04/27/15 BUYIK 506 117.5000 0 110,450 110,450 0

780153AU6 ROYAL CARIBBEAN CRUISES LTD CALLABLE NOTES FIXED
SEMI-ANN. 5.250% 11/15/2022
236,000 04/27/15 BUYIK 508 107.0000 0 252,520 252,520 0

257867BB6 RR DONNELLEY & SONS CO CALLABLE NOTES FIXED 6%
SEMI-ANN. 6.000% 04/01/2024
156,000 04/27/15 BUYIK 358 103.2500 0 161,070 161,070 0

74978DAA2 RR DONNELLEY & SONS CO CALLABLE NOTES FIXED 7.875%
SEMI-ANN. 7.875% 03/15/2021
156,000 04/27/15 BUYIK 494 114.7500 0 179,010 179,010 0

785592AE6 SABINE PASS LIQUEFACTION LLC CALLABLE NOTES FIXED
SEMI-ANN. FLOATING 02/01/2021
581,000 04/27/15 BUYIK 515 103.0000 0 598,430 598,430 0

785592AH9 SABINE PASS LIQUEFACTION LLC CALLABLE NOTES FIXED
SEMI-ANN. 6.250% 03/15/2022
209,000 04/27/15 BUYIK 516 105.2500 0 219,973 219,973 0

80626PAA8 SCHAEFFLER HOLDING FINANCE BV CALLABLE BOND FIXED
SEMI-ANN. FLOATING 08/15/2018
289,000 04/27/15 BUYIK 517 104.3750 0 301,644 301,644 0

80874YAT7 SCIENTIFIC GAMES INTERNATIONAL INC CALLABLE NOTES
SEMI-ANN. 10.000% 12/01/2022
268,000 04/27/15 BUYIK 518 94.0000 0 251,920 251,920 0

81211KAU4 SEALED AIR CORP CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 04/01/2023
142,000 04/27/15 BUYIK 520 105.0000 0 149,100 149,100 0

81211KAR1 SEALED AIR CORP CALLABLE NOTES FIXED 8.375%
SEMI-ANN. 8.375% 09/15/2021
163,000 04/27/15 BUYIK 519 112.5000 0 183,375 183,375 0
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817565CB8 SERVICE CORP INTERNATIONAL/US CALLABLE NOTES FIXED
SEMI-ANN. 5.375% 05/15/2024
162,000 04/27/15 BUYIK 521 105.7500 0 171,315 171,315 0

81760NAR0 SERVICEMASTER CO LLC/THE CALLABLE NOTES FIXED 7%
SEMI-ANN. 7.000% 08/15/2020
57,000 04/27/15 BUYIK 522 106.5000 0 60,705 60,705 0

78412FAP9 SESI LLC CALLABLE NOTES FIXED 7.125% 15/DEC/2021
SEMI-ANN. 7.125% 12/15/2021
130,000 04/27/15 BUYIK 510 104.0000 0 135,200 135,200 0

818097AB3 SEVENTY SEVEN ENERGY INC CALLABLE NOTES FIXED 6.5%
SEMI-ANN. 6.500% 07/15/2022
233,000 04/27/15 BUYIK 523 53.0000 0 123,490 123,490 0

165258AB0 SEVENTY SEVEN OPERATING LLC CALLABLE NOTES FIXED
SEMI-ANN. 6.625% 11/15/2019
92,000 04/27/15 BUYIK 331 79.0000 0 72,680 72,680 0

82459AAC5 SHINGLE SPRINGS TRIBAL GAMING AUTHORITY CALLABLE
SEMI-ANN. 9.750% 09/01/2021
124,000 04/27/15 BUYIK 524 112.7500 0 139,810 139,810 0

82967NAJ7 SIRIUS XM RADIO INC CALLABLE NOTES FIXED 4.25%
SEMI-ANN. 4.250% 05/15/2020
30,000 04/27/15 BUYIK 525 99.7500 0 29,925 29,925 0

82967NAL2 SIRIUS XM RADIO INC CALLABLE NOTES FIXED 4.625%
SEMI-ANN. 4.625% 05/15/2023
47,000 04/27/15 BUYIK 526 97.5000 0 45,825 45,825 0

82967NAN8 SIRIUS XM RADIO INC CALLABLE NOTES FIXED 5.75%
SEMI-ANN. 5.750% 08/01/2021
180,000 04/27/15 BUYIK 527 104.7500 0 188,550 188,550 0

82967NAQ1 SIRIUS XM RADIO INC CALLABLE NOTES FIXED 5.875%
SEMI-ANN. 5.875% 10/01/2020
124,000 04/27/15 BUYIK 528 105.1250 0 130,355 130,355 0

78442FEH7 SLM CORP CALLABLE MEDIUM TERM NOTE FIXED 8.45%
SEMI-ANN. 8.450% 06/15/2018
124,000 04/27/15 BUYIK 511 111.8750 0 138,725 138,725 0

7846ELAB3 SPCM SA CALLABLE NOTES FIXED 6% 15/JAN/2022 USD
SEMI-ANN. 6.000% 01/15/2022
121,000 04/27/15 BUYIK 514 104.5000 0 126,445 126,445 0
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84762LAN5 SPECTRUM BRANDS INC CALLABLE NOTES FIXED 6.375%
SEMI-ANN. 6.375% 11/15/2020
121,000 04/27/15 BUYIK 529 106.5000 0 128,865 128,865 0

84762LAQ8 SPECTRUM BRANDS INC CALLABLE NOTES FIXED 6.625%
SEMI-ANN. 6.625% 11/15/2022
18,000 04/27/15 BUYIK 530 107.5000 0 19,350 19,350 0

847788AS5 SPEEDWAY MOTORSPORTS INC CALLABLE NOTES FIXED
SEMI-ANN. 5.125% 02/01/2023
118,000 04/27/15 BUYIK 531 101.1200 0 119,322 119,322 0

85172FAG4 SPRINGLEAF FINANCE CORP CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 12/15/2019
133,000 04/27/15 BUYIK 533 100.7500 0 133,998 133,998 0

85171RAA2 SPRINGLEAF FINANCE CORP MEDIUM TERM NOTE FIXED
SEMI-ANN. 6.900% 12/15/2017
122,000 04/27/15 BUYIK 532 106.8750 0 130,388 130,388 0

852060AG7 SPRINT CAPITAL CORP CALLABLE NOTES FIXED 6.9%
SEMI-ANN. 6.900% 05/01/2019
268,000 04/27/15 BUYIK 534 103.5000 0 277,380 277,380 0

852060AT9 SPRINT CAPITAL CORP CALLABLE NOTES FIXED 8.75%
SEMI-ANN. 8.750% 03/15/2032
121,000 04/27/15 BUYIK 535 103.5000 0 125,235 125,235 0

85207UAH8 SPRINT CORP CALLABLE NOTES FIXED 7.125%
SEMI-ANN. 7.125% 06/15/2024
77,000 04/27/15 BUYIK 540 97.5000 0 75,075 75,075 0

85207UAE5 SPRINT CORP CALLABLE NOTES FIXED 7.25% 15/SEP/2021
SEMI-ANN. 7.250% 09/15/2021
445,000 04/27/15 BUYIK 538 100.4375 0 446,947 446,947 0

85207UAF2 SPRINT CORP CALLABLE NOTES FIXED 7.875%
SEMI-ANN. 7.875% 09/15/2023
71,000 04/27/15 BUYIK 539 101.6250 0 72,154 72,154 0

852061AQ3 SPRINT NEXTEL CORP CALLABLE NOTES FIXED 7%
SEMI-ANN. 7.000% 03/01/2020
159,000 04/27/15 BUYIK 537 110.9690 0 176,441 176,441 0

852061AK6 SPRINT NEXTEL CORP CALLABLE NOTES FIXED 9%
SEMI-ANN. 9.000% 11/15/2018
242,000 04/27/15 BUYIK 536 114.8750 0 277,998 277,998 0
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85224CAB0 SQUARETWO FINANCIAL CORP CALLABLE NOTES FIXED
SEMI-ANN. 11.625% 04/01/2017
150,000 04/27/15 BUYIK 541 74.5000 0 111,750 111,750 0

85375CAW1 STANDARD PACIFIC CORP CALLABLE NOTES FIXED 10.75%
SEMI-ANN. 10.750% 09/15/2016
89,000 04/27/15 BUYIK 542 111.2500 0 99,013 99,013 0

85375CBB6 STANDARD PACIFIC CORP CALLABLE NOTES FIXED 8.375%
SEMI-ANN. 8.375% 01/15/2021
123,000 04/27/15 BUYIK 543 117.4000 0 144,402 144,402 0

858119BA7 STEEL DYNAMICS INC CALLABLE NOTES FIXED 5.125%
SEMI-ANN. 5.125% 10/01/2021
65,000 04/27/15 BUYIK 545 102.0010 0 66,301 66,301 0

858119AZ3 STEEL DYNAMICS INC CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 04/15/2023
100,000 04/27/15 BUYIK 544 102.5000 0 102,500 102,500 0

858119BB5 STEEL DYNAMICS INC CALLABLE NOTES FIXED 5.5%
SEMI-ANN. 5.500% 10/01/2024
44,000 04/27/15 BUYIK 546 103.2500 0 45,430 45,430 0

865033AB0 SUGARHOUSE HSP GAMING PROP MEZZ LP / SUGARHOUSE
SEMI-ANN. 6.375% 06/01/2021
205,000 04/27/15 BUYIK 547 95.5000 0 195,775 195,775 0

86614RAB3 SUMMIT MATERIALS LLC / SUMMIT MATERIALS FINANCE
SEMI-ANN. 10.500% 01/31/2020
64,000 04/27/15 BUYIK 548 110.2500 0 70,560 70,560 0

86614WAC0 SUMMIT MIDSTREAM HOLDINGS LLC / SUMMIT MIDSTREAM
SEMI-ANN. 5.500% 08/15/2022
56,000 04/27/15 BUYIK 549 95.5000 0 53,480 53,480 0

87264AAN5 T-MOBILE USA INC CALLABLE NOTES FIXED 6.375%
SEMI-ANN. 6.375% 03/01/2025
192,000 04/27/15 BUYIK 553 103.3750 0 198,480 198,480 0

87264AAL9 T-MOBILE USA INC CALLABLE NOTES FIXED 6.625%
SEMI-ANN. 6.625% 04/01/2023
168,000 04/27/15 BUYIK 552 104.5000 0 175,560 175,560 0

87612BAQ5 TARGA RESOURCES PARTNERS LP / TARGA RESOURCES
SEMI-ANN. 4.125% 11/15/2019
115,000 04/27/15 BUYIK 554 100.7500 0 115,863 115,863 0
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87901BAA0 TEEKAY OFFSHORE PARTNERS LP/TEEKAY OFFSHORE
QUARTERLY 6.000% 07/30/2019
156,000 04/27/15 BUYIK 555 90.0000 0 140,400 140,400 0

364725BA8 TEGNA INC CALLABLE BOND FIXED 5.125% 15/JUL/2020
SEMI-ANN. 5.125% 07/15/2020
103,000 04/27/15 BUYIK 391 104.7500 0 107,893 107,893 0

364725BE0 TEGNA INC CALLABLE NOTES FIXED 6.375% 15/OCT/2023
SEMI-ANN. 6.375% 10/15/2023
153,000 04/27/15 BUYIK 392 108.2550 0 165,630 165,630 0

87927YAA0 TELECOM ITALIA SPA CALLABLE NOTES FIXED 5.303%
SEMI-ANN. 5.303% 05/30/2024
200,000 04/27/15 BUYIK 556 106.0000 0 212,000 212,000 0

88033GCA6 TENET HEALTHCARE CORP CALLABLE BOND FIXED 4.375%
SEMI-ANN. 4.375% 10/01/2021
53,000 04/27/15 BUYIK 557 99.0000 0 52,470 52,470 0

87243QAB2 TENET HEALTHCARE CORP CALLABLE NOTES FIXED 6%
SEMI-ANN. 6.000% 10/01/2020
363,000 04/27/15 BUYIK 550 106.8750 0 387,956 387,956 0

88033GCE8 TENET HEALTHCARE CORP CALLABLE NOTES FIXED 8.125%
SEMI-ANN. 8.125% 04/01/2022
65,000 04/27/15 BUYIK 558 109.2500 0 71,013 71,013 0

88037EAJ0 TENNECO INC CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 12/15/2024
159,000 04/27/15 BUYIK 559 104.7500 0 166,553 166,553 0

88104LAA1 TERRAFORM POWER OPERATING LLC CALLABLE NOTES FIXED
SEMI-ANN. 5.875% 02/01/2023
53,000 04/27/15 BUYIK 560 104.7500 0 55,518 55,518 0

88160QAA1 TESORO LOGISTICS LP / TESORO LOGISTICS FINANCE
SEMI-ANN. 5.875% 10/01/2020
120,000 04/27/15 BUYIK 561 104.2500 0 125,100 125,100 0

87261QAA1 TMS INTERNATIONAL CORP CALLABLE NOTES FIXED 7.625%
SEMI-ANN. 7.625% 10/15/2021
274,000 04/27/15 BUYIK 551 99.7500 0 273,315 273,315 0

893647AW7 TRANSDIGM INC CALLABLE NOTES FIXED 6% 15/JUL/2022
SEMI-ANN. 6.000% 07/15/2022
130,000 04/27/15 BUYIK 562 101.3750 0 131,788 131,788 0
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893830BB4 TRANSOCEAN INC CALLABLE NOTES FIXED 6.375%
SEMI-ANN. FLOATING 12/15/2021
136,000 04/27/15 BUYIK 563 87.1250 0 118,490 118,490 0

899745AA1 TUNICA-BILOXI GAMING AUTHORITY CALLABLE NOTES
SEMI-ANN. 9.000% 11/15/2015
29,000 04/27/15 BUYIK 564 52.0000 0 15,080 15,080 0

903914AA7 ULTRA PETROLEUM CORP CALLABLE NOTES FIXED 5.75%
SEMI-ANN. 5.750% 12/15/2018
153,000 04/27/15 BUYIK 567 93.2500 0 142,673 142,673 0

903914AC3 ULTRA PETROLEUM CORP CALLABLE NOTES FIXED 6.125%
SEMI-ANN. 6.125% 10/01/2024
142,000 04/27/15 BUYIK 568 87.7500 0 124,605 124,605 0

78108AAE4 UNITED RENTALS NORTH AMERICA INC CALLABLE NOTES
SEMI-ANN. 8.250% 02/01/2021
58,000 04/27/15 BUYIK 509 108.7500 0 63,075 63,075 0

911365AX2 UNITED RENTALS NORTH AMERICA INC CALLABLE NOTES
SEMI-ANN. 6.125% 06/15/2023
124,000 04/27/15 BUYIK 569 105.2500 0 130,510 130,510 0

911365BC7 UNITED RENTALS NORTH AMERICA INC CALLABLE NOTES
SEMI-ANN. 4.625% 07/15/2023
133,000 04/27/15 BUYIK 570 102.2500 0 135,993 135,993 0

913364AB1 UNITYMEDIA HESSEN GMBH & CO KG / UNITYMEDIA NRW
SEMI-ANN. 5.500% 01/15/2023
298,000 04/27/15 BUYIK 571 105.2500 0 313,645 313,645 0

913364AD7 UNITYMEDIA HESSEN GMBH & CO KG / UNITYMEDIA NRW
SEMI-ANN. 5.000% 01/15/2025
200,000 04/27/15 BUYIK 572 101.0000 0 202,000 202,000 0

903293BD9 USG CORP CALLABLE NOTES FIXED 5.5% 01/MAR/2025 USD
SEMI-ANN. 5.500% 03/01/2025
21,000 04/27/15 BUYIK 566 104.5000 0 21,945 21,945 0

903293BC1 USG CORP CALLABLE NOTES FIXED 5.875% 01/NOV/2021
SEMI-ANN. 5.875% 11/01/2021
298,000 04/27/15 BUYIK 565 106.5000 0 317,370 317,370 0

91829KAA1 VALEANT PHARMACEUTICALS INTERNATIONAL CALLABLE
SEMI-ANN. 6.375% 10/15/2020
416,000 04/27/15 BUYIK 573 105.3750 0 438,360 438,360 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

91911XAM6 VALEANT PHARMACEUTICALS INTERNATIONAL CALLABLE
SEMI-ANN. 7.000% 10/01/2020
118,000 04/27/15 BUYIK 575 104.8750 0 123,753 123,753 0

91831AAB7 VALEANT PHARMACEUTICALS INTERNATIONAL INC CALLABLE
SEMI-ANN. 5.875% 05/15/2023
35,000 04/27/15 BUYIK 574 102.7500 0 35,963 35,963 0

929160AS8 VULCAN MATERIALS CO CALLABLE NOTES FIXED 4.5%
SEMI-ANN. 4.500% 04/01/2025
118,000 04/27/15 BUYIK 577 101.8750 0 120,213 120,213 0

929160AR0 VULCAN MATERIALS CO CALLABLE NOTES FIXED 7.5%
SEMI-ANN. 7.500% 06/15/2021
181,000 04/27/15 BUYIK 576 120.4900 0 218,087 218,087 0

95081QAK0 WESCO DISTRIBUTION INC CALLABLE NOTES FIXED 5.375%
SEMI-ANN. 5.375% 12/15/2021
186,000 04/27/15 BUYIK 580 102.0000 0 189,720 189,720 0

960878AB2 WESTMORELAND COAL CO CALLABLE NOTES FIXED 8.75%
SEMI-ANN. 8.750% 01/01/2022
260,000 04/27/15 BUYIK 581 100.0000 0 260,000 260,000 0

96758GAB2 WIDEOPENWEST FINANCE LLC / WIDEOPENWEST CAPITAL
SEMI-ANN. 10.250% 07/15/2019
286,000 04/27/15 BUYIK 582 107.8750 0 308,523 308,523 0

96926JAA5 WILLIAM CARTER CO/THE CALLABLE NOTES FIXED 5.25%
SEMI-ANN. 5.250% 08/15/2021
71,000 04/27/15 BUYIK 583 103.6250 0 73,574 73,574 0

97314XAK0 WIND ACQUISITION FINANCE SA CALLABLE NOTES FIXED
SEMI-ANN. 7.375% 04/23/2021
275,000 04/27/15 BUYIK 584 102.7500 0 282,563 282,563 0

97381WAT1 WINDSTREAM CORP CALLABLE NOTES FIXED 7.75%
SEMI-ANN. 7.750% 10/01/2021
348,000 04/27/15 BUYIK 585 97.0000 0 337,560 337,560 0

92933BAF1 WMG ACQUISITION CORP CALLABLE NOTES FIXED 5.625%
SEMI-ANN. 5.625% 04/15/2022

3,000 04/27/15 BUYIK 579 100.7500 0 3,023 3,023 0

92933BAE4 WMG ACQUISITION CORP CALLABLE NOTES FIXED 6%
SEMI-ANN. 6.000% 01/15/2021
152,000 04/27/15 BUYIK 578 102.7500 0 156,180 156,180 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

383909AE8 WR GRACE & CO-CONN CALLABLE NOTES FIXED 5.125%
SEMI-ANN. 5.125% 10/01/2021
130,000 04/27/15 BUYIK 397 105.0000 0 136,500 136,500 0

383909AF5 WR GRACE & CO-CONN CALLABLE NOTES FIXED 5.625%
SEMI-ANN. 5.625% 10/01/2024
38,000 04/27/15 BUYIK 398 108.0000 0 41,040 41,040 0

983130AT2 WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAPITAL CORP
SEMI-ANN. 5.375% 03/15/2022
165,000 04/27/15 BUYIK 586 103.6250 0 170,981 170,981 0

------------------ ------------ ------------------ ------------------ ----------------
49,390,945 BROKER TOTAL 0 93,695,811 102,401,429 8,705,617
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

BROKER 0800102 MEMO
--------------- ----

90262Y869 UBS MONEY SER SELECT PRIME PFD FD
MONTHLY VARIABLE 12/31/2049

88,222,135 06/01/15 BUY 1932 100.0000 0 88,222,135 88,222,135 0

00299AB14 A.R.T INTERNATIONAL INVESTORS (BVI) LTD.
5,500 12/31/14 BUY 676 1,000.0000 0 5,500,000 5,500,000 0

282999549 A.R.T INTERNATIONAL INVESTORS (BVI)-DP
1,500 01/30/15 BUY 721 1,000.0000 0 1,500,000 1,500,000 0

04399GL37 A.R.T INTL INVESTORS(BVI) - DP
500 04/30/15 BUY 933 1,000.0000 0 500,000 500,000 0

8B1783B ACRISURE LLC TLB 1LN DD FUNDED LX144572
SEMI-ANN. 0.000% 05/19/2022
16,923 05/14/15 BUY 720 96.7856 0 16,379 16,379 0

8B1771B ACRISURE LLC 1L TLB DD UNFUNDED
SEMI-ANN. 0.000% 05/19/2022
37,473 05/14/15 BUY 719 .0000 0 0 0 0

7B6188B ACRISURE TLB - FIRST LIEN LX144364
SEMI-ANN. 0.000% 04/29/2022
550,000 05/14/15 BUY 556 99.0000 0 544,500 544,500 0

(550,000)05/14/15 RBUY 717 99.0000 0 (544,500) (544,500) 0
495,604 05/14/15 RBBUY 718 99.0000 0 490,648 490,648 0

007996879 AEOLUS PROPERTY CASTROPHE KEYSTONE FD LP J15 DP
8,760 01/16/15 BUY 679 1,000.0000 0 8,760,000 8,760,000 0

B0R998210 AEOLUS PROPERTY CATASTROPHE KEYSTONE FUND LP
310 01/29/15 SELL 729 1,211.7340 0 310,210 375,892 65,682
124 02/17/15 SELL 808 1,214.9623 0 546,635 150,931 (395,704)
152 04/23/15 SELL 900 1,225.2739 0 668,268 186,081 (482,187)

00799VC12 AEOLUS PROPERTY CATASTROPHE KEYSTONE LP MY15 SUB
A/C

1,420 06/01/15 BUY 1019 1,000.0000 0 1,420,000 1,420,000 0

0AV99S302 AEOLUS PROPERTY CATASTROPHE LP MY14 SUB A/C -PILOT
105 01/29/15 SELL 728 1,178.2736 0 104,564 123,205 18,641
11 06/26/15 SELL 1026 1,185.0304 0 8,291 13,160 4,869
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

8B4669B ALERE INC. (FKA IM US HOLDINGS, LLC) TERM LOAN
SEMI-ANN. 0.000% 06/15/2022
550,000 06/11/15 BUY 825 99.7500 0 548,625 548,625 0

016994444 ALL WEATHER@12%, LTD
12,000 07/01/14 BUY 4 1,000.0000 0 12,000,000 12,000,000 0

G02999632 ALLBLUE LIMITED
7,313 07/24/14 SELL 371 203.3932 0 1,350,000 1,487,333 137,333

020998D15 ALTAI CAPPRTOSLTD I DP
3,700 05/29/15 BUY 987 1,000.0000 0 3,700,000 3,700,000 0

02399XZ05 AMERICAN LANE QUANTITATIVE STRATEGIES LTD
4,140 05/29/15 BUY 975 1,000.0000 0 4,140,000 4,140,000 0

39193DB AMERICAN STOCK TRANS & TRST TL-LIE; LX130505 ZCP
SEMI-ANN. 0.000% 06/11/2020
300,000 06/12/15 BUY 839 99.8750 0 299,625 299,625 0

G04993567 AQR DELTA OFFSHORE FUND, L.P
14,000,000 07/31/14 BUY 7 1.0000 0 14,000,000 14,000,000 0
9,000,000 09/30/14 BUY 21 1.0000 0 9,000,000 9,000,000 0
4,000,000 10/31/14 BUY 29 1.0000 0 4,000,000 4,000,000 0
4,000,000 11/28/14 BUY 38 1.0000 0 4,000,000 4,000,000 0
4,000,000 12/31/14 BUY 41 1.0000 0 4,000,000 4,000,000 0
4,000,000 02/25/15 BUY 49 1.0000 0 4,000,000 4,000,000 0
4,000,000 03/23/15 BUY 57 1.0000 0 4,000,000 4,000,000 0

038995148 AQR GRP EL MASTER ACCOUNT LTD LTD PART USD
10,000,000 07/30/14 BUY 2 1.0000 0 10,000,000 10,000,000 0
10,000,000 08/29/14 SELL 6 1.0000 0 10,000,000 10,000,000 0

10,000 08/29/14 BUY 7 1,000.0000 0 10,000,000 10,000,000 0
7,702 09/30/14 BUY 11 1,038.7003 0 8,000,000 8,000,000 0
5,129 10/01/14 BUY 12 974.8160 0 5,000,000 5,000,000 0
5,069 11/03/14 BUY 21 986.3440 0 5,000,000 5,000,000 0
5,061 12/01/14 BUY 29 987.9462 0 5,000,000 5,000,000 0
5,111 02/24/15 BUY 40 978.3490 0 5,000,000 5,000,000 0
5,022 03/31/15 BUY 45 995.7176 0 5,000,000 5,000,000 0
5,477 04/28/15 BUY 46 985.9835 0 5,400,000 5,400,000 0

038994414 AQR STYLE PREMIA FUND LP LTD PART USD
3,000,000 07/30/14 BUY 2 1.0000 0 3,000,000 3,000,000 0
3,000,000 09/30/14 BUY 19 1.0000 0 3,000,000 3,000,000 0
1,000,000 10/31/14 BUY 28 1.0000 0 1,000,000 1,000,000 0
1,000,000 11/28/14 BUY 32 1.0000 0 1,000,000 1,000,000 0
1,000,000 12/31/14 BUY 38 1.0000 0 1,000,000 1,000,000 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

1,000,000 02/25/15 BUY 46 1.0000 0 1,000,000 1,000,000 0
1,000,000 03/23/15 BUY 53 1.0000 0 1,000,000 1,000,000 0

7B7022B ARIA ENERGY TLB - FIRST LIEN LX144351
SEMI-ANN. 0.000% 05/18/2022
400,000 05/18/15 BUY 580 99.0000 0 396,000 396,000 0

043999184 ART INTINV BVI LTD
595 02/27/15 BUY 811 1,008.6000 0 600,000 600,000 0

04399L963 ASCEND PARTNERS FUND II CL A SER 074 JAN 2014
OPEN-END FUND USD

306 03/06/15 SELL 797 179.8868 0 49,997 55,017 5,019

048999205 ATLAS ENCHANCED FUND LTD CL B MT
1,300 09/30/14 BUY 525 1,000.0000 0 1,300,000 1,300,000 0

00999LP34 ATLAS ENHANCED FD, LTD CL -B SERS 1
1,500 10/01/14 BUY 561 1,000.0000 0 1,500,000 1,500,000 0

049992126 ATLAS ENHANCED FUND LTD OPEN-END FUND USD
1,700 08/01/14 SELL 427 1,000.0000 0 1,700,000 1,700,000 0

04999B415 ATLAS ENHANCED FUND LTD. CL B SERIES 8-14
1,300 08/01/14 BUY 447 1,000.0000 0 1,300,000 1,300,000 0

04799R6R3 ATLAS ENHANCED FUND, LTD. CL B SERS 06-14 -DP
1,700 08/01/14 BUY 429 1,000.0000 0 1,700,000 1,700,000 0

048998231 ATLAS INSTITUTIONAL FUND, LTD
1,350 07/30/14 SELL 425 1,254.9505 0 1,350,000 1,694,183 344,183

YMZ4COM AUST 3YR BOND FUT BOND 15/DEC/2014 YMZ4 COMDTY
EXPIRES 12/15/2014 SIZE 100,000

26 12/11/14 CLLFUT 6815 AUD 110.8661 45 0 41,908 41,908
1 12/11/14 CLLFUT 6817 AUD 110.8968 2 0 1,637 1,637

916 12/11/14 CLLFUT 6819 AUD 110.9429 1,588 0 1,534,542 1,534,542
5 12/11/14 CLLFUT 6821 AUD 110.9583 9 0 8,440 8,440

YMU4COM AUST 3YR BOND FUT BOND 15/SEP/2014 YMU4 COMDTY
EXPIRES 09/15/2014 SIZE 100,000

948 09/12/14 CLLFUT 3529 AUD 109.1165 1,800 0 212,882 212,882

AUD COLL AUSTRALIAN DOLLAR
CASH COLLATERAL

0 07/01/14 INT - 1212 AUD .0000 0 0 0 0
0 07/01/14 INT 1214 AUD .0000 0 0 0 0

JPMorgan Investor Services
Fgnvc!Rknqvu!Fkucdknkv{!cpf!Uwtxkxqtujkr!Rncp!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Rncp!Pwodgt<!615!

GKP<!69.1329659!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Lwpg!41-!3127!



FD496 PAGE 447
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

233 07/01/14 SELL 1220 AUD 1.0000 0 219 221 2
335 07/01/14 BUY 1222 AUD 1.0000 0 318 318 0
523 07/01/14 BUY 2263 AUD 1.0000 0 495 495 0

0 07/01/14 INT - 2535 AUD .0000 0 0 0 0
1,069 07/01/14 SHORT 2537 AUD 1.0000 0 1,013 1,013 0

1 07/08/14 BUY 448 AUD 1.0000 0 1 1 0
132,026 07/10/14 BUY 1357 AUD 1.0000 0 123,900 123,900 0

3,326 07/18/14 COVER 623 AUD 1.0000 0 3,114 3,120 (6)
1 07/18/14 BUY 625 AUD 1.0000 0 1 1 0
1 07/18/14 SELL 641 AUD 1.0000 0 1 1 0

2,335 07/28/14 COVER 3042 AUD 1.0000 0 2,193 2,196 (3)
2,335 07/28/14 SELL 71945 AUD 1.0000 0 2,161 2,196 35

0 08/01/14 INT - 2048 AUD .0000 0 0 0 0
197 08/01/14 SELL 2050 AUD 1.0000 0 185 184 (1)

0 08/01/14 INT 2052 AUD .0000 0 0 0 0
1,136 08/01/14 BUY 2070 AUD 1.0000 0 1,059 1,059 0

0 08/01/14 INT 2524 AUD .0000 0 0 0 0
537 08/01/14 BUY 2529 AUD 1.0000 0 501 501 0

0 08/01/14 INT - 3210 AUD .0000 0 0 0 0
1,041 08/01/14 SHORT 3226 AUD 1.0000 0 970 970 0
532 09/02/14 BUY 2778 AUD 1.0000 0 493 493 0

0 09/02/14 INT 2780 AUD .0000 0 0 0 0
0 09/02/14 INT - 3120 AUD .0000 0 0 0 0

378 09/02/14 SELL 3122 AUD 1.0000 0 352 351 (2)
0 09/02/14 INT 3124 AUD .0000 0 0 0 0

889 09/02/14 BUY 3126 AUD 1.0000 0 825 825 0
0 09/02/14 INT - 3904 AUD .0000 0 0 0 0

873 09/02/14 SHORT 3918 AUD 1.0000 0 810 810 0
13,692 09/12/14 COVER 3537 AUD 1.0000 0 12,476 12,382 94
15,806 09/16/14 SELL 3664 AUD 1.0000 0 14,270 14,269 (1)

516 10/01/14 BUY 3037 AUD 1.0000 0 450 450 0
0 10/01/14 INT 3039 AUD .0000 0 0 0 0

219 10/01/14 SELL 4180 AUD 1.0000 0 193 191 (2)
657 10/01/14 SHORT 4309 AUD 1.0000 0 572 572 0

0 10/01/14 INT - 4316 AUD .0000 0 0 0 0
536 11/03/14 BUY 3303 AUD 1.0000 0 467 467 0

0 11/03/14 INT 3305 AUD .0000 0 0 0 0
682 11/03/14 SHORT 4743 AUD 1.0000 0 594 594 0

0 11/03/14 INT - 4745 AUD .0000 0 0 0 0
1,860 11/03/14 BUY 5249 AUD 1.0000 0 1,619 1,619 0

0 11/03/14 INT 5251 AUD .0000 0 0 0 0
115,277 11/04/14 SELL 5320 AUD 1.0000 0 101,151 100,596 (555)
86,439 11/05/14 BUY 5375 AUD 1.0000 0 74,281 74,281 0

339,634 11/06/14 SELL 3349 AUD 1.0000 0 313,616 291,762 (21,854)
29,893 11/06/14 BUY 5426 AUD 1.0000 0 25,680 25,680 0

87 12/02/14 BUY 3554 AUD 1.0000 0 74 74 0
663 12/02/14 SHORT 5107 AUD 1.0000 0 560 560 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

98,070 12/12/14 SELL 6829 AUD 1.0000 0 81,284 80,898 (386)
87,519 12/18/14 SELL 7082 AUD 1.0000 0 72,423 71,403 (1,021)

203,896 12/19/14 SELL 7132 AUD 1.0000 0 168,727 166,165 (2,562)
58,283 12/24/14 SELL 7256 AUD 1.0000 0 48,157 47,241 (916)
2,929 01/02/15 BUY 7461 AUD 1.0000 0 2,379 2,379 0

0 01/02/15 INT 7470 AUD .0000 0 0 0 0
146,466 01/20/15 SELL 7920 AUD 1.0000 0 120,399 119,787 (612)
146,466 01/20/15 SELL 7973 AUD 1.0000 0 120,383 119,787 (596)
29,492 02/12/15 BUY 8480 AUD 1.0000 0 22,749 22,749 0
59,013 02/16/15 SELL 8537 AUD 1.0000 0 47,228 45,889 (1,339)

569 03/02/15 SHORT 6360 AUD 1.0000 0 443 443 0
0 03/02/15 INT - 6369 AUD .0000 0 0 0 0

4,944 03/17/15 SELL 9256 AUD 1.0000 0 3,907 3,764 (144)
27,795 03/17/15 SELL 9258 AUD 1.0000 0 21,969 21,162 (807)
9,732 03/17/15 SELL 9260 AUD 1.0000 0 7,692 7,409 (283)
589 05/01/15 SHORT 6987 AUD 1.0000 0 462 462 0
578 06/01/15 SHORT 7222 AUD 1.0000 0 440 440 0

054998893 AXONIC SPECIAL OPPORTUNITIES FUND 2014-1 LP
362,976 08/15/14 SELL 453 1.0000 0 362,976 362,976 0

0 01/29/15 SELL 812 1,054,078.9394 0 208,708 208,708 0
0 06/10/15 SELL 1049 1,077,874.9724 0 95,505 195,095 99,591
0 06/10/15 SELL 1050 1,076,935.0549 0 48,016 98,001 49,985
0 06/10/15 BUY 1055 .0000 0 195,095 195,095 0

8B0919B BASS PRO GROUP, LLC TLB - FIRST LIEN LX144858
SEMI-ANN. 0.000% 06/05/2022
500,000 05/29/15 BUY 692 100.2506 0 501,253 501,253 0

(500,000)05/29/15 RBUY 842 100.2506 0 (501,253) (501,253) 0
500,000 05/29/15 RBBUY 843 99.7500 0 498,750 498,750 0
500,000 06/22/15 SELL 906 100.0000 0 498,750 500,000 1,250

(500,000)06/22/15 RSELL 1029 100.0000 0 (498,750) (500,000) (1,250)
498,750 06/22/15 RBSELL 1030 99.9259 0 497,503 498,380 877

073992695 BBL COMMODITIES VALUE OFFSHORE FUND, LTD
2,480 05/29/15 BUY 994 1,000.0000 0 2,480,000 2,480,000 0

7B6187B BIOPLAN/ ARCADE (TRIPOLIS) TLB - FIRST LIEN
SEMI-ANN. 0.000% 09/13/2021
200,000 05/13/15 BUY 555 85.0000 0 170,000 170,000 0

8B9769B BOOT BARN INC TL 1ST LIEN
SEMI-ANN. 0.000% 06/24/2021
550,000 06/29/15 BUY 946 99.0000 0 544,500 544,500 0

101999787 BOSVALEN FEEDER FUND
3,000 11/03/14 BUY 625 1,000.0000 0 3,000,000 3,000,000 0
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FD496 PAGE 449
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

906 02/02/15 BUY 765 993.8599 0 900,000 900,000 0
906 04/30/15 SELL 911 993.8599 0 900,000 900,000 0

05599A699 BOSVALEN FEEDER FUND FEB1 2015
906 04/30/15 BUY 912 993.8599 0 900,000 900,000 0

L12995848 BREVAN HOWARD MULTI-STRATEGY FUND LIMITED
2,554 08/13/14 SELL 482 127.4482 0 303,419 325,467 22,048
287 08/27/14 SELL 483 127.4503 0 34,080 36,557 2,477

2,554 11/13/14 SELL 648 129.2260 0 303,486 330,080 26,594
286 11/28/14 SELL 641 129.1649 0 34,014 36,978 2,963

2,555 02/12/15 SELL 806 134.2523 0 303,590 343,036 39,446
285 02/27/15 SELL 789 134.2520 0 33,909 38,315 4,406

2,557 05/15/15 SELL 997 132.3846 0 303,854 338,558 34,704
283 05/28/15 SELL 996 132.3683 0 33,649 37,487 3,839

GBP COLL BRITISH POUND STERLING
CASH COLLATERAL

0 07/01/14 INT - 2547 GBP .0000 0 0 0 0
3 07/01/14 SELL 2549 GBP 1.0000 0 5 6 0
1 07/08/14 BUY 452 GBP 1.0000 0 2 2 0

68,640 07/10/14 SHORT 1364 GBP 1.0000 0 117,453 117,453 0
52,171 07/18/14 COVER 633 GBP 1.0000 0 89,350 89,038 312

1 07/18/14 BUY 635 GBP 1.0000 0 2 2 0
1 07/18/14 SELL 647 GBP 1.0000 0 2 2 0
0 08/01/14 INT - 2060 GBP .0000 0 0 0 0

162 08/01/14 SHORT 2062 GBP 1.0000 0 273 273 0
0 08/01/14 INT - 3216 GBP .0000 0 0 0 0
2 08/01/14 SELL 3218 GBP 1.0000 0 4 4 0

56,226 08/26/14 BUY 2720 GBP 1.0000 0 93,206 93,206 0
0 09/02/14 INT - 3136 GBP .0000 0 0 0 0

256 09/02/14 SELL 3138 GBP 1.0000 0 426 423 (3)
18,762 09/16/14 SELL 3670 GBP 1.0000 0 30,997 30,427 (570)
33,605 09/19/14 BUY 3802 GBP 1.0000 0 54,813 54,813 0

152 10/01/14 SHORT 4188 GBP 1.0000 0 246 246 0
21,840 10/30/14 BUY 3273 GBP 1.0000 0 34,993 34,993 0

0 11/03/14 INT - 5257 GBP .0000 0 0 0 0
676 11/03/14 SHORT 5259 GBP 1.0000 0 1,080 1,080 0

720,359 11/06/14 SELL 3351 GBP 1.0000 0 1,179,434 1,145,552 (33,883)
22,921 11/17/14 BUY 5772 GBP 1.0000 0 35,869 35,869 0
14,381 11/21/14 BUY 3485 GBP 1.0000 0 22,546 22,546 0
60,658 12/15/14 SELL 6964 GBP 1.0000 0 95,178 94,720 (458)
2,403 12/16/14 BUY 3714 GBP 1.0000 0 3,780 3,780 0
9,810 12/18/14 SELL 3734 GBP 1.0000 0 15,538 15,339 (198)

471,970 12/18/14 SELL 7085 GBP 1.0000 0 740,744 737,996 (2,748)
50,160 12/18/14 BUY 7086 GBP 1.0000 0 78,433 78,433 0
1,350 12/19/14 BUY 3745 GBP 1.0000 0 2,111 2,111 0
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FD496 PAGE 450
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

64,950 12/19/14 BUY 7133 GBP 1.0000 0 101,556 101,556 0
49,200 12/19/14 BUY 7134 GBP 1.0000 0 76,929 76,929 0
2,340 12/24/14 SELL 3777 GBP 1.0000 0 3,705 3,639 (67)

112,580 12/24/14 SELL 7257 GBP 1.0000 0 176,569 175,062 (1,507)
15,840 12/24/14 BUY 7258 GBP 1.0000 0 24,631 24,631 0

0 12/31/14 SELL 3820 GBP 1.0000 0 0 0 0
540 01/20/15 SELL 3952 GBP 1.0000 0 851 820 (30)

77,940 01/20/15 BUY 7924 GBP 1.0000 0 118,406 118,406 0
77,940 01/20/15 BUY 7975 GBP 1.0000 0 118,406 118,406 0

124995291 BYBROOK CAPITAL FUND LIMITED
2,500 05/29/15 BUY 992 1,000.0000 0 2,500,000 2,500,000 0

CAD COLL CANADIAN DOLLAR
CASH COLLATERAL

0 07/01/14 INT - 2539 CAD .0000 0 0 0 0
0 07/01/14 SELL 2541 CAD 1.0000 0 0 0 0
0 07/01/14 INT 2543 CAD .0000 0 0 0 0

196 07/01/14 BUY 2545 CAD 1.0000 0 184 184 0
1 07/08/14 BUY 450 CAD 1.0000 0 1 1 0

21,760 07/10/14 SHORT 1366 CAD 1.0000 0 20,402 20,402 0
0 07/15/14 SHORT 1487 CAD 1.0000 0 0 0 0

12,536 07/18/14 SELL 627 CAD 1.0000 0 11,742 11,672 (71)
1 07/18/14 SELL 643 CAD 1.0000 0 1 1 0
0 07/18/14 BUY 1635 CAD 1.0000 0 0 0 0

170 07/28/14 BUY 3062 CAD 1.0000 0 157 157 0
170 07/28/14 SELL 71982 CAD 1.0000 0 156 157 1

0 08/01/14 INT - 2056 CAD .0000 0 0 0 0
68 08/01/14 SELL 2058 CAD 1.0000 0 63 63 (1)
0 08/01/14 INT 3212 CAD .0000 0 0 0 0

297 08/01/14 BUY 3214 CAD 1.0000 0 272 272 0
25 08/07/14 COVER 2238 CAD 1.0000 0 23 23 0
0 09/02/14 INT - 3128 CAD .0000 0 0 0 0

70 09/02/14 SELL 3130 CAD 1.0000 0 64 64 0
0 09/02/14 INT 3132 CAD .0000 0 0 0 0

53 09/02/14 BUY 3134 CAD 1.0000 0 49 49 0
0 09/02/14 INT 3906 CAD .0000 0 0 0 0

315 09/02/14 BUY 3913 CAD 1.0000 0 288 288 0
3 09/15/14 BUY 3579 CAD 1.0000 0 3 3 0

218 09/16/14 SELL 3666 CAD 1.0000 0 199 197 (1)
473 09/16/14 SELL 4115 CAD 1.0000 0 434 429 (6)
34 10/01/14 COVER 4184 CAD 1.0000 0 30 30 0
0 10/01/14 INT - 4318 CAD .0000 0 0 0 0
0 10/01/14 INT 4320 CAD .0000 0 0 0 0

69 10/01/14 SELL 4327 CAD 1.0000 0 62 62 0
248 10/01/14 BUY 4329 CAD 1.0000 0 222 222 0

1,782 11/03/14 SHORT 4747 CAD 1.0000 0 1,576 1,576 0
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FD496 PAGE 451
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

0 11/03/14 INT - 4749 CAD .0000 0 0 0 0
938 11/03/14 SHORT 5253 CAD 1.0000 0 829 829 0

0 11/03/14 INT - 5255 CAD .0000 0 0 0 0
2,842 11/06/14 SHORT 5428 CAD 1.0000 0 2,490 2,490 0
672 12/02/14 SHORT 5121 CAD 1.0000 0 590 590 0

102,860 12/18/14 COVER 5430 CAD 1.0000 0 89,737 88,638 1,099
328,040 12/19/14 COVER 5447 CAD 1.0000 0 286,190 282,830 3,360
19,460 12/19/14 COVER 5456 CAD 1.0000 0 16,977 16,778 199
22,240 12/24/14 SHORT 5505 CAD 1.0000 0 19,160 19,160 0

444 01/02/15 SHORT 7463 CAD 1.0000 0 379 379 0
0 01/02/15 INT - 7472 CAD .0000 0 0 0 0

182 03/02/15 SELL 6362 CAD 1.0000 0 146 145 0
0 03/02/15 INT - 6371 CAD .0000 0 0 0 0
0 03/02/15 INT 6373 CAD .0000 0 0 0 0

102 03/02/15 BUY 6378 CAD 1.0000 0 82 82 0
211,753 03/16/15 SELL 6562 CAD 1.0000 0 166,050 165,879 (172)
209,502 03/16/15 BUY 6569 CAD 1.0000 0 164,116 164,116 0
144,560 04/23/15 BUY 6902 CAD 1.0000 0 118,911 118,911 0

52 05/01/15 SELL 6981 CAD 1.0000 0 41 42 1
174 05/01/15 BUY 6983 CAD 1.0000 0 143 143 0

11,120 05/25/15 BUY 7160 CAD 1.0000 0 9,051 9,051 0
98 06/01/15 BUY 7224 CAD 1.0000 0 78 78 0

8B2565B CAPSTONE LOGISTICS TLB L1 LX141184
SEMI-ANN. 0.000% 10/07/2021
300,000 06/04/15 BUY 753 99.0000 0 297,000 297,000 0

USD COLL CASH COLLATERAL HELD AT BR TRUST REC
112,050 07/01/14 SELL 526 1.0000 0 112,050 112,050 0

13 07/01/14 SELL 527 1.0000 0 13 13 0
0 07/01/14 INT - 528 .0000 0 0 0 0

8,440 07/01/14 SELL 549 1.0000 0 8,440 8,440 0
14 07/01/14 SELL 550 1.0000 0 14 14 0

653,225 07/01/14 SELL 552 1.0000 0 653,225 653,225 0
29 07/01/14 SELL 553 1.0000 0 29 29 0
0 07/01/14 INT - 554 .0000 0 0 0 0
0 07/01/14 INT - 1216 .0000 0 0 0 0

35,568 07/01/14 SHORT 1219 1.0000 0 35,568 35,568 0
811 07/01/14 SHORT 1224 1.0000 0 811 811 0

65,445 07/01/14 BUY 2262 1.0000 0 65,445 65,445 0
282,784 07/01/14 SELL 2534 1.0000 0 282,784 282,784 0
16,630 07/01/14 SHORT 71584 1.0000 0 16,630 16,630 0

115 07/01/14 SHORT 71589 1.0000 0 115 115 0
145,787 07/02/14 SELL 533 1.0000 0 145,787 145,787 0
282,727 07/02/14 SELL 556 1.0000 0 282,727 282,727 0
428,881 07/02/14 SELL 558 1.0000 0 428,881 428,881 0
99,576 07/02/14 COVER 1237 1.0000 0 99,576 99,576 0
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FD496 PAGE 452
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

23,447 07/02/14 BUY 2281 1.0000 0 23,447 23,447 0
307,219 07/02/14 SELL 2579 1.0000 0 307,219 307,219 0
585,765 07/02/14 BUY 5310 1.0000 0 585,765 585,765 0
48,685 07/02/14 SHORT 71604 1.0000 0 48,685 48,685 0
58,050 07/03/14 BUY 537 1.0000 0 58,050 58,050 0
40,090 07/03/14 SELL 561 1.0000 0 40,090 40,090 0
98,600 07/03/14 SELL 563 1.0000 0 98,600 98,600 0
37,716 07/03/14 SHORT 1268 1.0000 0 37,716 37,716 0

120,126 07/03/14 BUY 2300 1.0000 0 120,126 120,126 0
33,961 07/03/14 SELL 2636 1.0000 0 33,961 33,961 0
5,028 07/03/14 COVER 71663 1.0000 0 5,028 5,028 0

89,100 07/07/14 SELL 543 1.0000 0 89,100 89,100 0
208,890 07/07/14 SELL 566 1.0000 0 208,890 208,890 0
133,110 07/07/14 SELL 569 1.0000 0 133,110 133,110 0
162,482 07/07/14 SHORT 1283 1.0000 0 162,482 162,482 0
71,909 07/07/14 SELL 2311 1.0000 0 71,909 71,909 0

165,379 07/07/14 SELL 2663 1.0000 0 165,379 165,379 0
41,214 07/07/14 SHORT 71685 1.0000 0 41,214 41,214 0

1 07/08/14 BUY 447 1.0000 0 1 1 0
159,300 07/08/14 SELL 549 1.0000 0 159,300 159,300 0
272,700 07/08/14 BUY 550 1.0000 0 272,700 272,700 0
139,260 07/08/14 BUY 570 1.0000 0 139,260 139,260 0
433,840 07/08/14 BUY 573 1.0000 0 433,840 433,840 0
41,847 07/08/14 COVER 1294 1.0000 0 41,847 41,847 0
45,154 07/08/14 SELL 2322 1.0000 0 45,154 45,154 0

310,876 07/08/14 BUY 2683 1.0000 0 310,876 310,876 0
88,041 07/08/14 COVER 71723 1.0000 0 88,041 88,041 0

1,436,767 07/09/14 BUY 543 1.0000 0 1,436,767 1,436,767 0
159,300 07/09/14 BUY 555 1.0000 0 159,300 159,300 0
223,660 07/09/14 BUY 575 1.0000 0 223,660 223,660 0
512,720 07/09/14 BUY 578 1.0000 0 512,720 512,720 0

1,969 07/09/14 COVER 1313 1.0000 0 1,969 1,969 0
83,977 07/09/14 SELL 2333 1.0000 0 83,977 83,977 0

352,382 07/09/14 BUY 2710 1.0000 0 352,382 352,382 0
78,048 07/09/14 COVER 71756 1.0000 0 78,048 78,048 0
28,309 07/09/14 BUY 71757 1.0000 0 28,309 28,309 0

798,200 07/10/14 SELL 79 1.0000 0 798,200 798,200 0
16,842 07/10/14 BUY 544 1.0000 0 16,842 16,842 0
6,750 07/10/14 BUY 560 1.0000 0 6,750 6,750 0

143,480 07/10/14 SELL 581 1.0000 0 143,480 143,480 0
170,085 07/10/14 SELL 584 1.0000 0 170,085 170,085 0
287,085 07/10/14 BUY 587 1.0000 0 287,085 287,085 0
170,085 07/10/14 SELL 588 1.0000 0 170,085 170,085 0
38,752 07/10/14 SHORT 1322 1.0000 0 38,752 38,752 0

115,125 07/10/14 SHORT 1363 1.0000 0 115,125 115,125 0
117,000 07/10/14 SHORT 1387 1.0000 0 117,000 117,000 0

339 07/10/14 BUY 2344 1.0000 0 339 339 0
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FD496 PAGE 453
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

63,431 07/10/14 SELL 2730 1.0000 0 63,431 63,431 0
28,309 07/10/14 SELL 71783 1.0000 0 28,309 28,309 0
15,799 07/10/14 SHORT 71784 1.0000 0 15,799 15,799 0

178,200 07/11/14 BUY 565 1.0000 0 178,200 178,200 0
198,340 07/11/14 BUY 585 1.0000 0 198,340 198,340 0
59,810 07/11/14 BUY 593 1.0000 0 59,810 59,810 0

208,062 07/11/14 BUY 612 1.0000 0 208,062 208,062 0
1,942,197 07/11/14 COVER 1427 1.0000 0 1,942,197 1,942,197 0
1,648,740 07/11/14 BUY 1428 1.0000 0 1,648,740 1,648,740 0

2,490 07/11/14 SELL 2355 1.0000 0 2,490 2,490 0
743,192 07/11/14 SELL 2740 1.0000 0 743,192 743,192 0

1,144,998 07/11/14 SHORT 2741 1.0000 0 1,144,998 1,144,998 0
15,799 07/11/14 COVER 71818 1.0000 0 15,799 15,799 0

109,368 07/11/14 BUY 71819 1.0000 0 109,368 109,368 0
27,000 07/14/14 BUY 569 1.0000 0 27,000 27,000 0
3,563 07/14/14 BUY 580 1.0000 0 3,563 3,563 0

97,060 07/14/14 SELL 591 1.0000 0 97,060 97,060 0
37,335 07/14/14 SELL 597 1.0000 0 37,335 37,335 0
34,466 07/14/14 BUY 1464 1.0000 0 34,466 34,466 0
80,659 07/14/14 SELL 2366 1.0000 0 80,659 80,659 0
11,286 07/14/14 COVER 2748 1.0000 0 11,286 11,286 0
2,271 07/14/14 SELL 71841 1.0000 0 2,271 2,271 0

79,650 07/15/14 SELL 575 1.0000 0 79,650 79,650 0
181,460 07/15/14 SELL 596 1.0000 0 181,460 181,460 0
277,065 07/15/14 SELL 603 1.0000 0 277,065 277,065 0
208,523 07/15/14 SELL 611 1.0000 0 208,523 208,523 0
548,383 07/15/14 SELL 1486 1.0000 0 548,383 548,383 0

5,227 07/15/14 SELL 2377 1.0000 0 5,227 5,227 0
58,528 07/15/14 SHORT 2756 1.0000 0 58,528 58,528 0
81,019 07/15/14 SELL 71857 1.0000 0 81,019 81,019 0

132,300 07/16/14 BUY 580 1.0000 0 132,300 132,300 0
71,479 07/16/14 BUY 582 1.0000 0 71,479 71,479 0

1,300,000 07/16/14 SELL 583 1.0000 0 1,300,000 1,300,000 0
63,300 07/16/14 BUY 600 1.0000 0 63,300 63,300 0
84,495 07/16/14 BUY 607 1.0000 0 84,495 84,495 0
29,674 07/16/14 SELL 1547 1.0000 0 29,674 29,674 0
34,359 07/16/14 BUY 2384 1.0000 0 34,359 34,359 0
18,402 07/16/14 COVER 2782 1.0000 0 18,402 18,402 0
62,304 07/16/14 BUY 71875 1.0000 0 62,304 62,304 0

389 07/17/14 SELL 584 1.0000 0 389 389 0
62,100 07/17/14 BUY 585 1.0000 0 62,100 62,100 0

143,480 07/17/14 SELL 606 1.0000 0 143,480 143,480 0
259,380 07/17/14 SELL 613 1.0000 0 259,380 259,380 0
453,245 07/17/14 SELL 1595 1.0000 0 453,245 453,245 0
33,219 07/17/14 SELL 2394 1.0000 0 33,219 33,219 0

881,615 07/17/14 COVER 2815 1.0000 0 881,615 881,615 0
88,382 07/17/14 SELL 71888 1.0000 0 88,382 88,382 0
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FD496 PAGE 454
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

8,713 07/17/14 SHORT 71889 1.0000 0 8,713 8,713 0
245,700 07/18/14 BUY 589 1.0000 0 245,700 245,700 0
447,320 07/18/14 BUY 610 1.0000 0 447,320 447,320 0
501,075 07/18/14 BUY 617 1.0000 0 501,075 501,075 0
25,143 07/18/14 BUY 639 1.0000 0 25,143 25,143 0

252,741 07/18/14 SELL 640 1.0000 0 252,741 252,741 0
615,258 07/18/14 BUY 1625 1.0000 0 615,258 615,258 0
106,924 07/18/14 SELL 2406 1.0000 0 106,924 106,924 0
191,215 07/18/14 COVER 2836 1.0000 0 191,215 191,215 0

8,713 07/18/14 COVER 71901 1.0000 0 8,713 8,713 0
97,300 07/18/14 BUY 71902 1.0000 0 97,300 97,300 0

234,900 07/21/14 SELL 595 1.0000 0 234,900 234,900 0
379,800 07/21/14 SELL 616 1.0000 0 379,800 379,800 0
296,715 07/21/14 SELL 623 1.0000 0 296,715 296,715 0

203 07/21/14 SELL 661 1.0000 0 203 203 0
1 07/21/14 SELL 664 1.0000 0 1 1 0

210,720 07/21/14 SELL 1667 1.0000 0 210,720 210,720 0
15,127 07/21/14 SELL 2419 1.0000 0 15,127 15,127 0
20,064 07/21/14 COVER 2869 1.0000 0 20,064 20,064 0
16,269 07/21/14 SELL 71911 1.0000 0 16,269 16,269 0
56,700 07/22/14 BUY 599 1.0000 0 56,700 56,700 0

111,830 07/22/14 BUY 620 1.0000 0 111,830 111,830 0
151,305 07/22/14 BUY 627 1.0000 0 151,305 151,305 0
219,280 07/22/14 BUY 1697 1.0000 0 219,280 219,280 0
46,089 07/22/14 SELL 2430 1.0000 0 46,089 46,089 0
80,944 07/22/14 COVER 2899 1.0000 0 80,944 80,944 0
6,701 07/22/14 BUY 2900 1.0000 0 6,701 6,701 0

48,333 07/22/14 BUY 71919 1.0000 0 48,333 48,333 0
105,300 07/23/14 SELL 605 1.0000 0 105,300 105,300 0
181,460 07/23/14 SELL 625 1.0000 0 181,460 181,460 0
192,570 07/23/14 SELL 634 1.0000 0 192,570 192,570 0
243,108 07/23/14 SELL 1745 1.0000 0 243,108 243,108 0
35,410 07/23/14 BUY 2440 1.0000 0 35,410 35,410 0
6,701 07/23/14 SELL 2928 1.0000 0 6,701 6,701 0

257,930 07/23/14 SHORT 2929 1.0000 0 257,930 257,930 0
115,006 07/23/14 SELL 71926 1.0000 0 115,006 115,006 0
903,925 07/24/14 SELL 296 1.0000 0 903,925 903,925 0
43,200 07/24/14 SELL 609 1.0000 0 43,200 43,200 0

124,490 07/24/14 SELL 630 1.0000 0 124,490 124,490 0
64,845 07/24/14 SELL 638 1.0000 0 64,845 64,845 0
80,831 07/24/14 BUY 1782 1.0000 0 80,831 80,831 0
82,961 07/24/14 SELL 2450 1.0000 0 82,961 82,961 0
48,141 07/24/14 SHORT 2963 1.0000 0 48,141 48,141 0

1,084,217 07/24/14 SELL 5396 1.0000 0 1,084,217 1,084,217 0
1 07/24/14 SELL 5397 1.0000 0 1 1 0

4,727 07/24/14 SELL 71935 1.0000 0 4,727 4,727 0
736,600 07/25/14 BUY 89 1.0000 0 736,600 736,600 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

688,500 07/25/14 SELL 612 1.0000 0 688,500 688,500 0
1,825,150 07/25/14 SELL 632 1.0000 0 1,825,150 1,825,150 0
1,572,000 07/25/14 SELL 641 1.0000 0 1,572,000 1,572,000 0
183,892 07/25/14 SELL 1822 1.0000 0 183,892 183,892 0
70,271 07/25/14 BUY 2461 1.0000 0 70,271 70,271 0

1,414,361 07/25/14 COVER 3001 1.0000 0 1,414,361 1,414,361 0
9,077,542 07/25/14 BUY 3002 1.0000 0 9,077,542 9,077,542 0
5,076,925 07/25/14 SELL 24730 1.0000 0 5,076,925 5,076,925 0

9,632 07/25/14 SELL 71936 1.0000 0 9,632 9,632 0
583,929 07/25/14 SHORT 71937 1.0000 0 583,929 583,929 0
87,271 07/28/14 SELL 1864 1.0000 0 87,271 87,271 0
72,288 07/28/14 SELL 2474 1.0000 0 72,288 72,288 0

1,857,089 07/28/14 BUY 3059 1.0000 0 1,857,089 1,857,089 0
583,929 07/28/14 SELL 3060 1.0000 0 583,929 583,929 0

0 07/28/14 COVER 71977 1.0000 0 0 0 0
583,929 07/28/14 COVER 71979 1.0000 0 583,929 583,929 0
121,985 07/29/14 SELL 1916 1.0000 0 121,985 121,985 0
29,755 07/29/14 SELL 2484 1.0000 0 29,755 29,755 0
6,273 07/29/14 BUY 3104 1.0000 0 6,273 6,273 0

70,344 07/30/14 SELL 1950 1.0000 0 70,344 70,344 0
75,513 07/30/14 SELL 2494 1.0000 0 75,513 75,513 0

755,980 07/30/14 BUY 3136 1.0000 0 755,980 755,980 0
117,246 07/31/14 SELL 2002 1.0000 0 117,246 117,246 0
87,626 07/31/14 BUY 2508 1.0000 0 87,626 87,626 0

157,098 07/31/14 SELL 3171 1.0000 0 157,098 157,098 0
0 08/01/14 INT - 639 .0000 0 0 0 0

551,052 08/01/14 BUY 2047 1.0000 0 551,052 551,052 0
0 08/01/14 INT - 2068 .0000 0 0 0 0

440 08/01/14 SELL 2069 1.0000 0 440 440 0
42,480 08/01/14 BUY 2528 1.0000 0 42,480 42,480 0

5,099,631 08/01/14 BUY 3209 1.0000 0 5,099,631 5,099,631 0
0 08/01/14 INT - 3224 .0000 0 0 0 0

623 08/01/14 SELL 3225 1.0000 0 623 623 0
28,061 08/01/14 SELL 3232 1.0000 0 28,061 28,061 0

0 08/01/14 INT - 72035 .0000 0 0 0 0
778,009 08/04/14 BUY 2108 1.0000 0 778,009 778,009 0
30,002 08/04/14 SELL 2542 1.0000 0 30,002 30,002 0

1,297,699 08/04/14 BUY 3264 1.0000 0 1,297,699 1,297,699 0
8,569 08/04/14 BUY 3267 1.0000 0 8,569 8,569 0
236 08/04/14 BUY 3268 1.0000 0 236 236 0

379,453 08/05/14 BUY 2146 1.0000 0 379,453 379,453 0
72,204 08/05/14 SELL 2553 1.0000 0 72,204 72,204 0

1,041,246 08/05/14 SELL 3305 1.0000 0 1,041,246 1,041,246 0
443,247 08/06/14 BUY 2192 1.0000 0 443,247 443,247 0
105,459 08/06/14 BUY 2565 1.0000 0 105,459 105,459 0

2,336,950 08/06/14 BUY 3339 1.0000 0 2,336,950 2,336,950 0
37,479 08/07/14 SELL 2237 1.0000 0 37,479 37,479 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

62,524 08/07/14 SELL 2578 1.0000 0 62,524 62,524 0
56,191 08/07/14 BUY 3370 1.0000 0 56,191 56,191 0
85,961 08/08/14 SELL 2312 1.0000 0 85,961 85,961 0
9,335 08/08/14 BUY 2588 1.0000 0 9,335 9,335 0

1,530,333 08/08/14 BUY 3398 1.0000 0 1,530,333 1,530,333 0
385,409 08/11/14 BUY 2361 1.0000 0 385,409 385,409 0
64,345 08/11/14 SELL 2600 1.0000 0 64,345 64,345 0

1,903,785 08/11/14 SELL 3432 1.0000 0 1,903,785 1,903,785 0
53,726 08/12/14 SELL 2414 1.0000 0 53,726 53,726 0
10,120 08/12/14 BUY 2608 1.0000 0 10,120 10,120 0

1,645,510 08/12/14 SELL 3472 1.0000 0 1,645,510 1,645,510 0
185,346 08/13/14 BUY 2468 1.0000 0 185,346 185,346 0
32,891 08/13/14 SELL 2619 1.0000 0 32,891 32,891 0
47,183 08/13/14 SHORT 2620 1.0000 0 47,183 47,183 0

532,618 08/13/14 BUY 3497 1.0000 0 532,618 532,618 0
155,067 08/14/14 BUY 2557 1.0000 0 155,067 155,067 0
57,079 08/14/14 SHORT 2633 1.0000 0 57,079 57,079 0

1,978,701 08/14/14 SELL 3537 1.0000 0 1,978,701 1,978,701 0
294,676 08/15/14 SELL 2602 1.0000 0 294,676 294,676 0
75,033 08/15/14 SHORT 2645 1.0000 0 75,033 75,033 0

1,158,812 08/15/14 SELL 3571 1.0000 0 1,158,812 1,158,812 0
146,249 08/18/14 SELL 2640 1.0000 0 146,249 146,249 0
144,278 08/18/14 SHORT 2655 1.0000 0 144,278 144,278 0
384,671 08/18/14 BUY 3597 1.0000 0 384,671 384,671 0
125,232 08/19/14 COVER 2667 1.0000 0 125,232 125,232 0
15,300 08/19/14 BUY 2695 1.0000 0 15,300 15,300 0

2,285,761 08/19/14 SELL 3640 1.0000 0 2,285,761 2,285,761 0
85,643 08/20/14 SHORT 2677 1.0000 0 85,643 85,643 0
72,497 08/20/14 BUY 2736 1.0000 0 72,497 72,497 0

1,268,858 08/20/14 SELL 3672 1.0000 0 1,268,858 1,268,858 0
29,039 08/21/14 COVER 2688 1.0000 0 29,039 29,039 0

129,881 08/21/14 SELL 2777 1.0000 0 129,881 129,881 0
302,981 08/21/14 SELL 3706 1.0000 0 302,981 302,981 0
34,335 08/22/14 SHORT 2699 1.0000 0 34,335 34,335 0
27,171 08/22/14 SELL 2825 1.0000 0 27,171 27,171 0

1,056,402 08/22/14 SELL 3734 1.0000 0 1,056,402 1,056,402 0
94,244 08/26/14 SHORT 2719 1.0000 0 94,244 94,244 0

378,844 08/26/14 SELL 2917 1.0000 0 378,844 378,844 0
97,304 08/26/14 SELL 2918 1.0000 0 97,304 97,304 0

930,464 08/26/14 SELL 3792 1.0000 0 930,464 930,464 0
126,456 08/27/14 SHORT 2734 1.0000 0 126,456 126,456 0
71,292 08/27/14 BUY 2963 1.0000 0 71,292 71,292 0

161,084 08/28/14 SHORT 2745 1.0000 0 161,084 161,084 0
54,539 08/28/14 SELL 3001 1.0000 0 54,539 54,539 0

770,261 08/28/14 SELL 3826 1.0000 0 770,261 770,261 0
116,465 08/28/14 BUY 3863 1.0000 0 116,465 116,465 0
57,725 08/29/14 COVER 2754 1.0000 0 57,725 57,725 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

409,567 08/29/14 BUY 3053 1.0000 0 409,567 409,567 0
1,573,455 08/29/14 BUY 3880 1.0000 0 1,573,455 1,573,455 0

5,993 09/02/14 SHORT 2777 1.0000 0 5,993 5,993 0
146 09/02/14 SHORT 2786 1.0000 0 146 146 0

0 09/02/14 INT - 2787 .0000 0 0 0 0
67,423 09/02/14 SELL 3119 1.0000 0 67,423 67,423 0

0 09/02/14 INT - 3142 .0000 0 0 0 0
20 09/02/14 SELL 3143 1.0000 0 20 20 0
0 09/02/14 INT - 3912 .0000 0 0 0 0

153 09/02/14 SELL 3917 1.0000 0 153 153 0
799,123 09/02/14 SELL 3922 1.0000 0 799,123 799,123 0
93,379 09/03/14 COVER 2798 1.0000 0 93,379 93,379 0

246,510 09/03/14 SELL 3193 1.0000 0 246,510 246,510 0
21,401 09/03/14 BUY 3942 1.0000 0 21,401 21,401 0

257,871 09/04/14 SELL 3961 1.0000 0 257,871 257,871 0
74,230 09/05/14 SHORT 2827 1.0000 0 74,230 74,230 0
10,463 09/05/14 SELL 3292 1.0000 0 10,463 10,463 0

148,037 09/05/14 BUY 3973 1.0000 0 148,037 148,037 0
112,554 09/08/14 SHORT 2836 1.0000 0 112,554 112,554 0
354,838 09/08/14 BUY 3341 1.0000 0 354,838 354,838 0
913,465 09/08/14 SELL 3991 1.0000 0 913,465 913,465 0
42,623 09/09/14 COVER 2851 1.0000 0 42,623 42,623 0
49,561 09/09/14 SELL 3389 1.0000 0 49,561 49,561 0

1,011,938 09/09/14 BUY 4005 1.0000 0 1,011,938 1,011,938 0
90,611 09/10/14 SELL 3436 1.0000 0 90,611 90,611 0

135,511 09/11/14 COVER 2872 1.0000 0 135,511 135,511 0
215,789 09/11/14 SELL 3483 1.0000 0 215,789 215,789 0
796,267 09/11/14 BUY 4049 1.0000 0 796,267 796,267 0
21,711 09/12/14 COVER 2883 1.0000 0 21,711 21,711 0

946 09/12/14 BUY 3528 1.0000 0 946 946 0
207,381 09/12/14 SELL 4064 1.0000 0 207,381 207,381 0
59,011 09/15/14 COVER 2886 1.0000 0 59,011 59,011 0

288,329 09/15/14 SELL 3578 1.0000 0 288,329 288,329 0
5 09/15/14 BUY 3591 1.0000 0 5 5 0

1,591,112 09/15/14 BUY 4078 1.0000 0 1,591,112 1,591,112 0
7,554 09/16/14 SHORT 2899 1.0000 0 7,554 7,554 0

89,425 09/16/14 BUY 3663 1.0000 0 89,425 89,425 0
536 09/16/14 SELL 3672 1.0000 0 536 536 0

421,037 09/16/14 BUY 4110 1.0000 0 421,037 421,037 0
6,477 09/16/14 SELL 4119 1.0000 0 6,477 6,477 0
1,347 09/17/14 SHORT 2916 1.0000 0 1,347 1,347 0

87,032 09/17/14 BUY 3716 1.0000 0 87,032 87,032 0
56,528 09/18/14 SHORT 2929 1.0000 0 56,528 56,528 0
70,119 09/18/14 BUY 3763 1.0000 0 70,119 70,119 0

1,908,273 09/18/14 SELL 4136 1.0000 0 1,908,273 1,908,273 0
8,257 09/18/14 SELL 4155 1.0000 0 8,257 8,257 0

50,800 09/19/14 SELL 210 1.0000 0 50,800 50,800 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

99,585 09/19/14 COVER 2938 1.0000 0 99,585 99,585 0
30,800 09/19/14 SELL 3806 1.0000 0 30,800 30,800 0

327,630 09/19/14 SELL 3863 1.0000 0 327,630 327,630 0
1,721,655 09/19/14 SELL 4173 1.0000 0 1,721,655 1,721,655 0
129,009 09/22/14 SHORT 2952 1.0000 0 129,009 129,009 0
24,236 09/22/14 SELL 3847 1.0000 0 24,236 24,236 0

234,688 09/22/14 SELL 3861 1.0000 0 234,688 234,688 0
723,389 09/22/14 BUY 4190 1.0000 0 723,389 723,389 0
89,100 09/23/14 BUY 218 1.0000 0 89,100 89,100 0
39,076 09/23/14 SHORT 2964 1.0000 0 39,076 39,076 0
95,036 09/23/14 SELL 3900 1.0000 0 95,036 95,036 0

2,600,921 09/23/14 BUY 4207 1.0000 0 2,600,921 2,600,921 0
86,400 09/24/14 BUY 223 1.0000 0 86,400 86,400 0

374,000 09/24/14 BUY 310 1.0000 0 374,000 374,000 0
15,791 09/24/14 SHORT 2973 1.0000 0 15,791 15,791 0
46,079 09/24/14 BUY 3943 1.0000 0 46,079 46,079 0

2,281,404 09/24/14 BUY 4223 1.0000 0 2,281,404 2,281,404 0
194,400 09/25/14 BUY 228 1.0000 0 194,400 194,400 0
40,219 09/25/14 SHORT 2978 1.0000 0 40,219 40,219 0

2,529,391 09/25/14 SELL 4228 1.0000 0 2,529,391 2,529,391 0
118,800 09/26/14 BUY 235 1.0000 0 118,800 118,800 0
37,701 09/26/14 SHORT 3001 1.0000 0 37,701 37,701 0

119,719 09/26/14 BUY 3948 1.0000 0 119,719 119,719 0
8,721 09/26/14 SELL 4030 1.0000 0 8,721 8,721 0

4,558,041 09/26/14 BUY 4262 1.0000 0 4,558,041 4,558,041 0
28,214 09/29/14 COVER 3012 1.0000 0 28,214 28,214 0

656,309 09/29/14 SELL 4077 1.0000 0 656,309 656,309 0
2,149,779 09/29/14 SELL 4280 1.0000 0 2,149,779 2,149,779 0
202,500 09/30/14 BUY 242 1.0000 0 202,500 202,500 0

1,731 09/30/14 SHORT 3025 1.0000 0 1,731 1,731 0
71,796 09/30/14 BUY 4131 1.0000 0 71,796 71,796 0

1,378,519 09/30/14 BUY 4281 1.0000 0 1,378,519 1,378,519 0
191,700 10/01/14 BUY 249 1.0000 0 191,700 191,700 0
67,468 10/01/14 SHORT 3036 1.0000 0 67,468 67,468 0

360 10/01/14 SHORT 3045 1.0000 0 360 360 0
0 10/01/14 INT - 3046 .0000 0 0 0 0

135,166 10/01/14 BUY 4177 1.0000 0 135,166 135,166 0
526,922 10/01/14 BUY 4308 1.0000 0 526,922 526,922 0

771 10/01/14 SELL 4315 1.0000 0 771 771 0
0 10/01/14 INT - 4326 .0000 0 0 0 0

45,558 10/01/14 SELL 4331 1.0000 0 45,558 45,558 0
130,452 10/02/14 SHORT 3059 1.0000 0 130,452 130,452 0
510,207 10/02/14 BUY 4238 1.0000 0 510,207 510,207 0

3,476,944 10/02/14 BUY 4350 1.0000 0 3,476,944 3,476,944 0
14,729 10/03/14 COVER 3070 1.0000 0 14,729 14,729 0

523,457 10/03/14 BUY 4280 1.0000 0 523,457 523,457 0
980,186 10/03/14 BUY 4374 1.0000 0 980,186 980,186 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

59,527 10/06/14 COVER 3081 1.0000 0 59,527 59,527 0
280,541 10/06/14 SELL 4325 1.0000 0 280,541 280,541 0

2,690,450 10/06/14 SELL 4395 1.0000 0 2,690,450 2,690,450 0
38,655 10/07/14 SHORT 3089 1.0000 0 38,655 38,655 0
62,588 10/07/14 SELL 4363 1.0000 0 62,588 62,588 0

547,223 10/07/14 BUY 4408 1.0000 0 547,223 547,223 0
78,775 10/08/14 SHORT 3101 1.0000 0 78,775 78,775 0

4,315,405 10/08/14 BUY 4413 1.0000 0 4,315,405 4,315,405 0
341,920 10/08/14 BUY 4416 1.0000 0 341,920 341,920 0
40,800 10/09/14 BUY 361 1.0000 0 40,800 40,800 0
59,295 10/09/14 SHORT 3114 1.0000 0 59,295 59,295 0

4,482,610 10/09/14 SELL 4430 1.0000 0 4,482,610 4,482,610 0
399,920 10/09/14 BUY 4461 1.0000 0 399,920 399,920 0
25,906 10/10/14 SHORT 3123 1.0000 0 25,906 25,906 0

5,596,883 10/10/14 BUY 4456 1.0000 0 5,596,883 5,596,883 0
494,602 10/10/14 BUY 4496 1.0000 0 494,602 494,602 0
109,707 10/14/14 SHORT 3142 1.0000 0 109,707 109,707 0

7,826,139 10/14/14 BUY 4489 1.0000 0 7,826,139 7,826,139 0
12,123 10/14/14 BUY 4570 1.0000 0 12,123 12,123 0
43,052 10/15/14 SHORT 3156 1.0000 0 43,052 43,052 0

982,368 10/15/14 SELL 4509 1.0000 0 982,368 982,368 0
558,019 10/15/14 BUY 4622 1.0000 0 558,019 558,019 0
135,990 10/16/14 SHORT 3168 1.0000 0 135,990 135,990 0

3,949,804 10/16/14 BUY 4527 1.0000 0 3,949,804 3,949,804 0
921,893 10/16/14 BUY 4668 1.0000 0 921,893 921,893 0
276,150 10/17/14 COVER 3179 1.0000 0 276,150 276,150 0
587,786 10/17/14 SELL 4541 1.0000 0 587,786 587,786 0
39,489 10/17/14 BUY 4719 1.0000 0 39,489 39,489 0
74,086 10/20/14 COVER 3190 1.0000 0 74,086 74,086 0

4,361,686 10/20/14 SELL 4558 1.0000 0 4,361,686 4,361,686 0
98,914 10/20/14 BUY 4762 1.0000 0 98,914 98,914 0
17,887 10/21/14 COVER 3201 1.0000 0 17,887 17,887 0

2,451,910 10/21/14 SELL 4578 1.0000 0 2,451,910 2,451,910 0
178,398 10/21/14 BUY 4818 1.0000 0 178,398 178,398 0
36,730 10/22/14 SHORT 3212 1.0000 0 36,730 36,730 0

5,260,602 10/22/14 SELL 4596 1.0000 0 5,260,602 5,260,602 0
216,687 10/22/14 SELL 4865 1.0000 0 216,687 216,687 0
22,056 10/23/14 COVER 3223 1.0000 0 22,056 22,056 0

2,173,587 10/23/14 BUY 4612 1.0000 0 2,173,587 2,173,587 0
41,574 10/23/14 SELL 4909 1.0000 0 41,574 41,574 0
41,442 10/24/14 COVER 3234 1.0000 0 41,442 41,442 0

3,308,367 10/24/14 SELL 4627 1.0000 0 3,308,367 3,308,367 0
339,966 10/24/14 SELL 4949 1.0000 0 339,966 339,966 0

6,705 10/27/14 SHORT 3245 1.0000 0 6,705 6,705 0
1,667,656 10/27/14 SELL 4646 1.0000 0 1,667,656 1,667,656 0
104,456 10/27/14 BUY 4996 1.0000 0 104,456 104,456 0
15,085 10/28/14 SHORT 3256 1.0000 0 15,085 15,085 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

585,544 10/28/14 BUY 4664 1.0000 0 585,544 585,544 0
217,445 10/28/14 BUY 5050 1.0000 0 217,445 217,445 0
22,715 10/29/14 COVER 3265 1.0000 0 22,715 22,715 0

3,777,103 10/29/14 SELL 4678 1.0000 0 3,777,103 3,777,103 0
243,384 10/29/14 SELL 5089 1.0000 0 243,384 243,384 0
19,791 10/30/14 COVER 3272 1.0000 0 19,791 19,791 0

1,520,393 10/30/14 BUY 4698 1.0000 0 1,520,393 1,520,393 0
566,571 10/30/14 SELL 5142 1.0000 0 566,571 566,571 0

5,100 10/31/14 BUY 425 1.0000 0 5,100 5,100 0
48,951 10/31/14 SHORT 3289 1.0000 0 48,951 48,951 0

2,249,447 10/31/14 SELL 4719 1.0000 0 2,249,447 2,249,447 0
513,934 10/31/14 BUY 5200 1.0000 0 513,934 513,934 0

0 11/03/14 INT - 3311 .0000 0 0 0 0
51,187 11/03/14 SHORT 3312 1.0000 0 51,187 51,187 0

624 11/03/14 SHORT 3313 1.0000 0 624 624 0
3,926,319 11/03/14 SELL 4740 1.0000 0 3,926,319 3,926,319 0

546 11/03/14 SELL 4741 1.0000 0 546 546 0
0 11/03/14 INT - 4742 .0000 0 0 0 0

1,189,058 11/03/14 BUY 5261 1.0000 0 1,189,058 1,189,058 0
150,729 11/04/14 SHORT 3323 1.0000 0 150,729 150,729 0
681,918 11/04/14 BUY 4777 1.0000 0 681,918 681,918 0
294,389 11/04/14 BUY 5314 1.0000 0 294,389 294,389 0
26,869 11/05/14 SHORT 3334 1.0000 0 26,869 26,869 0

1,262,089 11/05/14 BUY 4795 1.0000 0 1,262,089 1,262,089 0
13,053 11/05/14 BUY 5377 1.0000 0 13,053 13,053 0

1,071,839 11/06/14 COVER 3355 1.0000 0 1,071,839 1,071,839 0
387,274 11/06/14 BUY 3356 1.0000 0 387,274 387,274 0

2,013,467 11/06/14 SELL 4813 1.0000 0 2,013,467 2,013,467 0
425,440 11/06/14 SELL 5430 1.0000 0 425,440 425,440 0
59,810 11/07/14 SELL 3371 1.0000 0 59,810 59,810 0

936,520 11/07/14 SELL 4830 1.0000 0 936,520 936,520 0
894,440 11/07/14 SELL 5472 1.0000 0 894,440 894,440 0

3,882 11/10/14 SELL 3382 1.0000 0 3,882 3,882 0
280,825 11/10/14 BUY 4845 1.0000 0 280,825 280,825 0
328,496 11/10/14 BUY 5525 1.0000 0 328,496 328,496 0
36,296 11/12/14 SELL 3403 1.0000 0 36,296 36,296 0

1,735,805 11/12/14 SELL 4882 1.0000 0 1,735,805 1,735,805 0
8,210 11/13/14 BUY 3414 1.0000 0 8,210 8,210 0

372,426 11/13/14 BUY 4902 1.0000 0 372,426 372,426 0
185,235 11/13/14 BUY 5666 1.0000 0 185,235 185,235 0
100,466 11/14/14 SELL 4918 1.0000 0 100,466 100,466 0
645,720 11/17/14 SELL 4938 1.0000 0 645,720 645,720 0
251,473 11/17/14 SELL 5761 1.0000 0 251,473 251,473 0
59,172 11/18/14 SELL 3447 1.0000 0 59,172 59,172 0
68,073 11/18/14 SELL 4955 1.0000 0 68,073 68,073 0

501,649 11/18/14 SELL 5816 1.0000 0 501,649 501,649 0
16,582 11/19/14 BUY 3458 1.0000 0 16,582 16,582 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

1,686,758 11/19/14 SELL 4973 1.0000 0 1,686,758 1,686,758 0
74,748 11/19/14 SELL 5863 1.0000 0 74,748 74,748 0
8,872 11/20/14 BUY 3469 1.0000 0 8,872 8,872 0

305,742 11/20/14 BUY 4989 1.0000 0 305,742 305,742 0
363,737 11/20/14 SELL 5911 1.0000 0 363,737 363,737 0
41,931 11/21/14 SELL 3484 1.0000 0 41,931 41,931 0

548,776 11/21/14 SELL 5006 1.0000 0 548,776 548,776 0
108,330 11/24/14 SELL 3496 1.0000 0 108,330 108,330 0

1,892,039 11/24/14 SELL 5022 1.0000 0 1,892,039 1,892,039 0
20,997 11/25/14 SELL 3506 1.0000 0 20,997 20,997 0

1,031,966 11/25/14 SELL 5039 1.0000 0 1,031,966 1,031,966 0
160,460 11/26/14 SELL 5067 1.0000 0 160,460 160,460 0

1,469 11/28/14 SELL 3540 1.0000 0 1,469 1,469 0
88,094 11/28/14 SHORT 3541 1.0000 0 88,094 88,094 0

652,147 11/28/14 SELL 5086 1.0000 0 652,147 652,147 0
600,000 11/28/14 COVER 8150 1.0000 0 600,000 600,000 0
600,000 11/28/14 BUY 72561 1.0000 0 600,000 600,000 0
600,000 11/28/14 SELL 73029 1.0000 0 600,000 600,000 0
20,990 12/02/14 SHORT 3551 1.0000 0 20,990 20,990 0

115 12/02/14 SHORT 3552 1.0000 0 115 115 0
28,719 12/02/14 SHORT 3581 1.0000 0 28,719 28,719 0

1,375,712 12/02/14 BUY 5104 1.0000 0 1,375,712 1,375,712 0
94 12/02/14 SELL 5105 1.0000 0 94 94 0

840,378 12/02/14 SELL 6348 1.0000 0 840,378 840,378 0
40,800 12/03/14 BUY 515 1.0000 0 40,800 40,800 0
8,264 12/03/14 BUY 6389 1.0000 0 8,264 8,264 0
8,540 12/04/14 SHORT 3619 1.0000 0 8,540 8,540 0

1,075,875 12/04/14 SELL 5206 1.0000 0 1,075,875 1,075,875 0
9,017 12/04/14 BUY 6488 1.0000 0 9,017 9,017 0

24,326 12/05/14 COVER 3629 1.0000 0 24,326 24,326 0
296,021 12/05/14 SELL 6537 1.0000 0 296,021 296,021 0
15,300 12/08/14 BUY 538 1.0000 0 15,300 15,300 0
56,400 12/08/14 SHORT 3639 1.0000 0 56,400 56,400 0
16,621 12/09/14 SHORT 3650 1.0000 0 16,621 16,621 0

2,988,452 12/09/14 BUY 5264 1.0000 0 2,988,452 2,988,452 0
879,372 12/09/14 BUY 6677 1.0000 0 879,372 879,372 0
24,364 12/10/14 COVER 3661 1.0000 0 24,364 24,364 0

130,912 12/10/14 BUY 6730 1.0000 0 130,912 130,912 0
38,791 12/11/14 COVER 3672 1.0000 0 38,791 38,791 0

434,799 12/11/14 BUY 6808 1.0000 0 434,799 434,799 0
7,101 12/12/14 SHORT 3685 1.0000 0 7,101 7,101 0
653 12/12/14 SELL 6877 1.0000 0 653 653 0

43,663 12/15/14 SHORT 3698 1.0000 0 43,663 43,663 0
244,280 12/15/14 BUY 6954 1.0000 0 244,280 244,280 0
39,134 12/15/14 BUY 6966 1.0000 0 39,134 39,134 0
33,185 12/16/14 SHORT 3718 1.0000 0 33,185 33,185 0
3,221 12/16/14 BUY 7019 1.0000 0 3,221 3,221 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

294,078 12/16/14 BUY 7020 1.0000 0 294,078 294,078 0
129,600 12/17/14 BUY 427 1.0000 0 129,600 129,600 0
328,510 12/17/14 SHORT 3730 1.0000 0 328,510 328,510 0
542,851 12/17/14 BUY 7064 1.0000 0 542,851 542,851 0

5,590 12/18/14 SHORT 3739 1.0000 0 5,590 5,590 0
5,379,385 12/18/14 BUY 5427 1.0000 0 5,379,385 5,379,385 0
666,135 12/18/14 BUY 5428 1.0000 0 666,135 666,135 0
256,650 12/18/14 BUY 5429 1.0000 0 256,650 256,650 0
480,810 12/18/14 BUY 7089 1.0000 0 480,810 480,810 0
161,524 12/18/14 BUY 7090 1.0000 0 161,524 161,524 0
169,500 12/18/14 BUY 7091 1.0000 0 169,500 169,500 0
62,782 12/18/14 BUY 7092 1.0000 0 62,782 62,782 0

297,500 12/18/14 SELL 7093 1.0000 0 297,500 297,500 0
935,998 12/18/14 SELL 7115 1.0000 0 935,998 935,998 0
16,519 12/19/14 COVER 3750 1.0000 0 16,519 16,519 0

749,160 12/19/14 BUY 5444 1.0000 0 749,160 749,160 0
39,300 12/19/14 BUY 5445 1.0000 0 39,300 39,300 0
65,250 12/19/14 BUY 5446 1.0000 0 65,250 65,250 0

6,743,802 12/19/14 SELL 5458 1.0000 0 6,743,802 6,743,802 0
66,960 12/19/14 BUY 7137 1.0000 0 66,960 66,960 0
19,383 12/19/14 SELL 7138 1.0000 0 19,383 19,383 0
10,000 12/19/14 BUY 7139 1.0000 0 10,000 10,000 0
26,906 12/19/14 BUY 7140 1.0000 0 26,906 26,906 0

180,625 12/19/14 BUY 7141 1.0000 0 180,625 180,625 0
140,106 12/19/14 SELL 7162 1.0000 0 140,106 140,106 0

7,074 12/22/14 SHORT 3762 1.0000 0 7,074 7,074 0
493,523 12/22/14 SELL 7209 1.0000 0 493,523 493,523 0
11,392 12/23/14 SHORT 3775 1.0000 0 11,392 11,392 0

394,613 12/23/14 SELL 7244 1.0000 0 394,613 394,613 0
500 12/23/14 SELL 7245 1.0000 0 500 500 0

6,312 12/24/14 COVER 3780 1.0000 0 6,312 6,312 0
10,405 12/24/14 SELL 5502 1.0000 0 10,405 10,405 0

129,690 12/24/14 BUY 5503 1.0000 0 129,690 129,690 0
65,250 12/24/14 BUY 5504 1.0000 0 65,250 65,250 0

930 12/24/14 SELL 7261 1.0000 0 930 930 0
12,922 12/24/14 BUY 7262 1.0000 0 12,922 12,922 0
33,000 12/24/14 BUY 7263 1.0000 0 33,000 33,000 0
17,938 12/24/14 BUY 7264 1.0000 0 17,938 17,938 0

100,938 12/24/14 BUY 7265 1.0000 0 100,938 100,938 0
384,009 12/24/14 BUY 7276 1.0000 0 384,009 384,009 0
336,481 12/29/14 SELL 7349 1.0000 0 336,481 336,481 0

2,916 12/30/14 SHORT 3803 1.0000 0 2,916 2,916 0
86,190 12/30/14 SELL 7396 1.0000 0 86,190 86,190 0
26,030 12/31/14 SHORT 3813 1.0000 0 26,030 26,030 0

127,129 12/31/14 BUY 7422 1.0000 0 127,129 127,129 0
6,892 01/02/15 SHORT 3832 1.0000 0 6,892 6,892 0
227 01/02/15 SHORT 3837 1.0000 0 227 227 0

JPMorgan Investor Services
Fgnvc!Rknqvu!Fkucdknkv{!cpf!Uwtxkxqtujkr!Rncp!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Rncp!Pwodgt<!615!

GKP<!69.1329659!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Lwpg!41-!3127!



FD496 PAGE 463
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

0 01/02/15 INT - 3838 .0000 0 0 0 0
15,323 01/02/15 SELL 7460 1.0000 0 15,323 15,323 0

50 01/02/15 SELL 7469 1.0000 0 50 50 0
0 01/02/15 INT - 7478 .0000 0 0 0 0

24,055 01/05/15 SHORT 3850 1.0000 0 24,055 24,055 0
160,310 01/05/15 BUY 7525 1.0000 0 160,310 160,310 0
18,774 01/06/15 COVER 3861 1.0000 0 18,774 18,774 0

430,025 01/06/15 SELL 7580 1.0000 0 430,025 430,025 0
5,699 01/07/15 SHORT 3872 1.0000 0 5,699 5,699 0

674,768 01/07/15 BUY 7624 1.0000 0 674,768 674,768 0
25,466 01/08/15 COVER 3881 1.0000 0 25,466 25,466 0

438,296 01/08/15 SELL 7668 1.0000 0 438,296 438,296 0
14,285 01/09/15 SHORT 3894 1.0000 0 14,285 14,285 0

132,399 01/09/15 BUY 7716 1.0000 0 132,399 132,399 0
3,998 01/12/15 COVER 3903 1.0000 0 3,998 3,998 0

56,597 01/12/15 BUY 7772 1.0000 0 56,597 56,597 0
10,200 01/13/15 BUY 648 1.0000 0 10,200 10,200 0
20,936 01/13/15 SHORT 3914 1.0000 0 20,936 20,936 0

1,237,778 01/13/15 SELL 7806 1.0000 0 1,237,778 1,237,778 0
1,572 01/14/15 SHORT 3925 1.0000 0 1,572 1,572 0

505,990 01/14/15 BUY 7841 1.0000 0 505,990 505,990 0
245,516 01/14/15 SELL 7842 1.0000 0 245,516 245,516 0
22,695 01/15/15 SHORT 3938 1.0000 0 22,695 22,695 0
23,905 01/15/15 SELL 7875 1.0000 0 23,905 23,905 0
10,200 01/20/15 BUY 672 1.0000 0 10,200 10,200 0
2,747 01/20/15 COVER 3954 1.0000 0 2,747 2,747 0

11,686 01/20/15 SHORT 3969 1.0000 0 11,686 11,686 0
500,024 01/20/15 BUY 7912 1.0000 0 500,024 500,024 0
333,067 01/20/15 BUY 7972 1.0000 0 333,067 333,067 0
15,300 01/21/15 BUY 675 1.0000 0 15,300 15,300 0

414,816 01/21/15 SELL 8016 1.0000 0 414,816 414,816 0
2,898 01/22/15 SHORT 3992 1.0000 0 2,898 2,898 0

661,128 01/22/15 SELL 8052 1.0000 0 661,128 661,128 0
19,327 01/23/15 SHORT 4004 1.0000 0 19,327 19,327 0

619,994 01/23/15 BUY 8095 1.0000 0 619,994 619,994 0
13,403 01/26/15 SHORT 4013 1.0000 0 13,403 13,403 0
68,000 01/27/15 BUY 693 1.0000 0 68,000 68,000 0
4,873 01/27/15 SHORT 4024 1.0000 0 4,873 4,873 0
401 01/28/15 COVER 4035 1.0000 0 401 401 0

14,301 01/29/15 COVER 4047 1.0000 0 14,301 14,301 0
1,980 01/30/15 SHORT 4050 1.0000 0 1,980 1,980 0

32,640 02/02/15 BUY 722 1.0000 0 32,640 32,640 0
426 02/02/15 SHORT 4078 1.0000 0 426 426 0

11,316 02/02/15 SHORT 4079 1.0000 0 11,316 11,316 0
5,755 02/03/15 COVER 4090 1.0000 0 5,755 5,755 0

4,372,698 02/03/15 SELL 6040 1.0000 0 4,372,698 4,372,698 0
1,267 02/04/15 COVER 4099 1.0000 0 1,267 1,267 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

4,580 02/05/15 SHORT 4110 1.0000 0 4,580 4,580 0
1,883,262 02/05/15 BUY 6075 1.0000 0 1,883,262 1,883,262 0

3,415 02/06/15 COVER 4123 1.0000 0 3,415 3,415 0
3,911,814 02/06/15 SELL 6094 1.0000 0 3,911,814 3,911,814 0
251,600 02/09/15 BUY 549 1.0000 0 251,600 251,600 0
22,782 02/09/15 COVER 4134 1.0000 0 22,782 22,782 0

687,010 02/09/15 SHORT 8413 1.0000 0 687,010 687,010 0
10,446 02/10/15 COVER 4143 1.0000 0 10,446 10,446 0

274,506 02/10/15 SHORT 8439 1.0000 0 274,506 274,506 0
14,484 02/11/15 COVER 4156 1.0000 0 14,484 14,484 0

2,893,567 02/11/15 SELL 6144 1.0000 0 2,893,567 2,893,567 0
134,312 02/11/15 COVER 8452 1.0000 0 134,312 134,312 0

1,093 02/12/15 SHORT 4165 1.0000 0 1,093 1,093 0
106,070 02/12/15 SELL 6160 1.0000 0 106,070 106,070 0

3,962 02/12/15 SHORT 8477 1.0000 0 3,962 3,962 0
3,261,801 02/13/15 SELL 6186 1.0000 0 3,261,801 3,261,801 0

70,021 02/13/15 COVER 8523 1.0000 0 70,021 70,021 0
9,737 02/17/15 SHORT 4190 1.0000 0 9,737 9,737 0
1,025 02/17/15 COVER 4209 1.0000 0 1,025 1,025 0

1,650,482 02/17/15 SELL 6207 1.0000 0 1,650,482 1,650,482 0
1 02/17/15 COVER 8543 1.0000 0 1 1 0

287,020 02/17/15 COVER 8591 1.0000 0 287,020 287,020 0
13,765 02/18/15 COVER 4218 1.0000 0 13,765 13,765 0

421,702 02/18/15 SELL 6223 1.0000 0 421,702 421,702 0
5,765 02/19/15 COVER 4229 1.0000 0 5,765 5,765 0

270,916 02/19/15 SELL 6240 1.0000 0 270,916 270,916 0
10,934 02/20/15 SHORT 4240 1.0000 0 10,934 10,934 0
90,159 02/20/15 SELL 6257 1.0000 0 90,159 90,159 0
12,023 02/23/15 SHORT 4254 1.0000 0 12,023 12,023 0

1,828,293 02/23/15 SELL 6274 1.0000 0 1,828,293 1,828,293 0
13,433 02/24/15 SHORT 4276 1.0000 0 13,433 13,433 0
19,612 02/24/15 SELL 6291 1.0000 0 19,612 19,612 0
11,763 02/25/15 SHORT 4287 1.0000 0 11,763 11,763 0
8,483 02/26/15 SHORT 4300 1.0000 0 8,483 8,483 0

1,239,688 02/26/15 SELL 6306 1.0000 0 1,239,688 1,239,688 0
330,033 02/26/15 BUY 6325 1.0000 0 330,033 330,033 0
15,789 02/27/15 SHORT 4301 1.0000 0 15,789 15,789 0
9,449 02/27/15 SELL 6326 1.0000 0 9,449 9,449 0
7,276 03/02/15 COVER 4324 1.0000 0 7,276 7,276 0
398 03/02/15 SHORT 4325 1.0000 0 398 398 0

0 03/02/15 INT - 4326 .0000 0 0 0 0
894,933 03/02/15 BUY 6359 1.0000 0 894,933 894,933 0

654 03/02/15 SELL 6368 1.0000 0 654 654 0
0 03/02/15 INT - 6377 .0000 0 0 0 0

5,285 03/03/15 COVER 4340 1.0000 0 5,285 5,285 0
300,000 03/04/15 BUY 1003 1.0000 0 300,000 300,000 0
17,944 03/04/15 COVER 4359 1.0000 0 17,944 17,944 0
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287,375 03/04/15 SELL 6442 1.0000 0 287,375 287,375 0
11,034 03/05/15 COVER 4370 1.0000 0 11,034 11,034 0
17,044 03/06/15 SHORT 4381 1.0000 0 17,044 17,044 0

998,326 03/06/15 SELL 6481 1.0000 0 998,326 998,326 0
3,336,926 03/09/15 BUY 6495 1.0000 0 3,336,926 3,336,926 0

7,587 03/10/15 SHORT 4403 1.0000 0 7,587 7,587 0
639,514 03/10/15 SELL 6505 1.0000 0 639,514 639,514 0
379,091 03/10/15 COVER 9099 1.0000 0 379,091 379,091 0
300,000 03/11/15 SELL 1542 1.0000 0 300,000 300,000 0
27,687 03/11/15 SHORT 4414 1.0000 0 27,687 27,687 0

4,760,910 03/11/15 BUY 6516 1.0000 0 4,760,910 4,760,910 0
384,996 03/11/15 SHORT 9141 1.0000 0 384,996 384,996 0
158,100 03/12/15 SELL 847 1.0000 0 158,100 158,100 0
12,917 03/12/15 SHORT 4427 1.0000 0 12,917 12,917 0
12,171 03/12/15 SELL 6528 1.0000 0 12,171 12,171 0
83,974 03/12/15 COVER 9174 1.0000 0 83,974 83,974 0
3,829 03/16/15 COVER 4447 1.0000 0 3,829 3,829 0

5,986,188 03/16/15 BUY 6571 1.0000 0 5,986,188 5,986,188 0
6,015,009 03/16/15 SELL 6572 1.0000 0 6,015,009 6,015,009 0
1,663,672 03/16/15 BUY 6573 1.0000 0 1,663,672 1,663,672 0

9,310 03/17/15 BUY 6575 1.0000 0 9,310 9,310 0
27,379 03/17/15 COVER 9255 1.0000 0 27,379 27,379 0
20,845 03/18/15 COVER 4469 1.0000 0 20,845 20,845 0

279,822 03/18/15 BUY 6596 1.0000 0 279,822 279,822 0
179,806 03/18/15 SHORT 9314 1.0000 0 179,806 179,806 0
541,675 03/18/15 SHORT 9343 1.0000 0 541,675 541,675 0

3,550,115 03/19/15 SELL 6609 1.0000 0 3,550,115 3,550,115 0
19,205 03/23/15 SHORT 4502 1.0000 0 19,205 19,205 0

2,950,392 03/23/15 SELL 6633 1.0000 0 2,950,392 2,950,392 0
186,044 03/23/15 SHORT 9400 1.0000 0 186,044 186,044 0
208,413 03/23/15 COVER 9427 1.0000 0 208,413 208,413 0
16,369 03/24/15 COVER 4515 1.0000 0 16,369 16,369 0
8,739 03/25/15 COVER 4525 1.0000 0 8,739 8,739 0

105,518 03/25/15 BUY 6644 1.0000 0 105,518 105,518 0
887,870 03/25/15 BUY 6656 1.0000 0 887,870 887,870 0
106,925 03/25/15 SHORT 9454 1.0000 0 106,925 106,925 0
179,111 03/25/15 COVER 9481 1.0000 0 179,111 179,111 0
16,146 03/27/15 COVER 4544 1.0000 0 16,146 16,146 0

1,078,172 03/27/15 BUY 6676 1.0000 0 1,078,172 1,078,172 0
606,050 03/27/15 COVER 9535 1.0000 0 606,050 606,050 0
90,580 03/30/15 SHORT 9567 1.0000 0 90,580 90,580 0

311,600 03/31/15 BUY 675 1.0000 0 311,600 311,600 0
184,420 03/31/15 COVER 9596 1.0000 0 184,420 184,420 0
103,236 04/02/15 COVER 9693 1.0000 0 103,236 103,236 0

3,458,333 04/07/15 SELL 6762 1.0000 0 3,458,333 3,458,333 0
436,230 04/07/15 COVER 9751 1.0000 0 436,230 436,230 0
509,801 04/08/15 BUY 6774 1.0000 0 509,801 509,801 0
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447,015 04/08/15 SHORT 9781 1.0000 0 447,015 447,015 0
1,173,413 04/09/15 SELL 6786 1.0000 0 1,173,413 1,173,413 0
403,166 04/09/15 SHORT 9808 1.0000 0 403,166 403,166 0

1,210,820 04/10/15 SELL 6796 1.0000 0 1,210,820 1,210,820 0
220,171 04/10/15 COVER 9837 1.0000 0 220,171 220,171 0

3,870 04/13/15 COVER 4595 1.0000 0 3,870 3,870 0
1,154,376 04/13/15 SELL 6817 1.0000 0 1,154,376 1,154,376 0

40,646 04/13/15 COVER 9888 1.0000 0 40,646 40,646 0
32,165 04/14/15 COVER 9926 1.0000 0 32,165 32,165 0

939,137 04/15/15 SELL 6838 1.0000 0 939,137 939,137 0
1,249,269 04/16/15 SELL 6850 1.0000 0 1,249,269 1,249,269 0
167,947 04/17/15 SELL 6862 1.0000 0 167,947 167,947 0

3,301,295 04/20/15 BUY 6871 1.0000 0 3,301,295 3,301,295 0
1,708,393 04/21/15 SELL 6880 1.0000 0 1,708,393 1,708,393 0
533,699 04/22/15 SELL 6892 1.0000 0 533,699 533,699 0

1,032,154 04/23/15 SELL 6900 1.0000 0 1,032,154 1,032,154 0
893,445 04/23/15 BUY 6901 1.0000 0 893,445 893,445 0

1,026,435 04/24/15 SELL 6913 1.0000 0 1,026,435 1,026,435 0
936,320 04/27/15 SELL 6926 1.0000 0 936,320 936,320 0
518,841 04/28/15 BUY 6927 1.0000 0 518,841 518,841 0
892,753 04/29/15 SELL 6946 1.0000 0 892,753 892,753 0
10,419 04/30/15 SHORT 4639 1.0000 0 10,419 10,419 0

1,931,951 04/30/15 BUY 6963 1.0000 0 1,931,951 1,931,951 0
0 05/01/15 INT - 742 .0000 0 0 0 0
0 05/01/15 INT - 968 .0000 0 0 0 0

1,723 05/01/15 SELL 6985 1.0000 0 1,723 1,723 0
2,772,053 05/01/15 BUY 6986 1.0000 0 2,772,053 2,772,053 0
200,000 05/04/15 BUY 2552 1.0000 0 200,000 200,000 0
414,536 05/05/15 COVER 4665 1.0000 0 414,536 414,536 0

2,618 05/05/15 COVER 4666 1.0000 0 2,618 2,618 0
4,384,455 05/05/15 SELL 7014 1.0000 0 4,384,455 4,384,455 0

5,086 05/06/15 COVER 4668 1.0000 0 5,086 5,086 0
3,571,193 05/06/15 BUY 7025 1.0000 0 3,571,193 3,571,193 0
1,021,804 05/07/15 BUY 7035 1.0000 0 1,021,804 1,021,804 0
858,069 05/08/15 SELL 7046 1.0000 0 858,069 858,069 0
838,955 05/08/15 COVER 10421 1.0000 0 838,955 838,955 0

3,770,185 05/11/15 SELL 7056 1.0000 0 3,770,185 3,770,185 0
1,480,115 05/12/15 BUY 7066 1.0000 0 1,480,115 1,480,115 0
505,062 05/13/15 BUY 7077 1.0000 0 505,062 505,062 0
336,125 05/14/15 SELL 7090 1.0000 0 336,125 336,125 0

3,015,631 05/15/15 SELL 7101 1.0000 0 3,015,631 3,015,631 0
246,850 05/18/15 SELL 7108 1.0000 0 246,850 246,850 0
466,961 05/19/15 SELL 7120 1.0000 0 466,961 466,961 0
396,665 05/20/15 BUY 7132 1.0000 0 396,665 396,665 0
110,405 05/21/15 BUY 7142 1.0000 0 110,405 110,405 0

1,034,837 05/22/15 SELL 7162 1.0000 0 1,034,837 1,034,837 0
738,016 05/26/15 BUY 7177 1.0000 0 738,016 738,016 0
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112,295 05/26/15 SELL 7178 1.0000 0 112,295 112,295 0
3,116,000 05/27/15 BUY 7187 1.0000 0 3,116,000 3,116,000 0
200,000 05/27/15 SELL 15625 1.0000 0 200,000 200,000 0

2,152,240 05/28/15 SELL 7198 1.0000 0 2,152,240 2,152,240 0
461,511 05/28/15 COVER 10769 1.0000 0 461,511 461,511 0

2,211,846 06/01/15 BUY 7220 1.0000 0 2,211,846 2,211,846 0
1,712 06/01/15 SELL 7221 1.0000 0 1,712 1,712 0

400,000 06/01/15 BUY 15781 1.0000 0 400,000 400,000 0
92,645 06/02/15 SELL 7245 1.0000 0 92,645 92,645 0

157,714 06/03/15 SELL 7258 1.0000 0 157,714 157,714 0
143,657 06/03/15 SHORT 10929 1.0000 0 143,657 143,657 0

1,363,375 06/04/15 SELL 7268 1.0000 0 1,363,375 1,363,375 0
214,585 06/18/15 BUY 7395 1.0000 0 214,585 214,585 0

1,096,124 06/18/15 COVER 11393 1.0000 0 1,096,124 1,096,124 0
400,000 06/18/15 SELL 18340 1.0000 0 400,000 400,000 0

3,095,012 06/19/15 SELL 7406 1.0000 0 3,095,012 3,095,012 0
801,935 06/19/15 COVER 11428 1.0000 0 801,935 801,935 0
197,733 06/19/15 BUY 11429 1.0000 0 197,733 197,733 0

1,936,236 06/22/15 BUY 7418 1.0000 0 1,936,236 1,936,236 0
365,503 06/22/15 SELL 11472 1.0000 0 365,503 365,503 0
158,323 06/22/15 SHORT 11473 1.0000 0 158,323 158,323 0

3 06/24/15 COVER 4700 1.0000 0 3 3 0
693,790 06/24/15 SELL 7433 1.0000 0 693,790 693,790 0
308,460 06/24/15 COVER 11545 1.0000 0 308,460 308,460 0
191,681 06/25/15 COVER 11578 1.0000 0 191,681 191,681 0
655,457 06/26/15 BUY 7463 1.0000 0 655,457 655,457 0
198,277 06/26/15 SHORT 11615 1.0000 0 198,277 198,277 0
104,103 06/29/15 SELL 7476 1.0000 0 104,103 104,103 0
107,474 06/29/15 SHORT 11654 1.0000 0 107,474 107,474 0

6,684,069 06/30/15 BUY 7488 1.0000 0 6,684,069 6,684,069 0

CSHUSD004 CASH COLLATERAL ISDA BARCLAYS CAPITAL INC
0 11/12/14 INT - 231 .0000 0 0 0 0

1249921T5 CASPIAN FOCUSED CREDIT INT'L FD SERS-I OPEN-END
FUND USD

1,000 09/02/14 BUY 520 1,000.0000 0 1,000,000 1,000,000 0

14799OP15 CASPIAN FOCUSED CREDIT INT'L L FUND CL L 01DEC11
161 01/31/15 SELL 805 2,158.6363 0 361,772 347,929 (13,843)
23 04/08/15 SELL 910 1,973.0449 0 50,627 44,504 (6,123)

147999890 CASPIAN FOCUSED CREDIT INTERN'L L FD CL L DMT
500 08/01/14 BUY 432 1,000.0000 0 500,000 500,000 0
113 10/07/14 SELL 598 1,016.8535 0 112,511 114,407 1,896
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149997165 CASPIAN FOCUSED CREDIT INTL OPEN-END FUND USD
2,750 07/31/14 BUY 415 1,000.0000 0 2,750,000 2,750,000 0
619 10/07/14 SELL 597 1,021.1927 0 618,812 631,926 13,114
626 11/19/14 SELL 623 974.7285 0 625,815 610,000 (15,815)
120 01/14/15 SELL 724 950.0527 0 120,222 114,217 (6,005)

1,222 01/14/15 SELL 725 950.0826 0 1,222,060 1,161,058 (61,002)

8B2546B CCC INFORMATION SERVICES TL LX127159
SEMI-ANN. 0.000% 12/20/2019

1,300,000 06/04/15 BUY 754 99.5000 0 1,293,500 1,293,500 0

172998320 CITADEL GLOBAL FIXED INCOME FUND LTD.
(2,950,000)04/01/14 RBUY 545 1.0000 0 (2,950,000) (2,950,000) 0

2,950 09/02/14 BUY 544 1,000.0000 0 2,950,000 2,950,000 0
2,950 09/02/14 SELL 548 1,000.0000 0 2,950,000 2,950,000 0
2,950 09/30/14 BUY 549 1,000.0000 0 2,950,000 2,950,000 0

17299TA18 CITADEL KENSINGTON GLOBAL
1,610 01/30/15 BUY 714 1,000.0000 0 1,610,000 1,610,000 0
1,610 01/30/15 SELL 744 1,000.0000 0 1,610,000 1,610,000 0

17299K6L8 CITADEL KENSINGTON GLOBAL STRATEGIES FUND LTD
OPEN-END FUND USD

5,553 09/30/14 BUY 547 743.7140 0 4,130,000 4,130,000 0
(5,553)09/30/14 RBUY 756 743.7140 0 (4,130,000) (4,130,000) 0
1,503 01/30/15 BUY 745 1,071.1503 0 1,610,000 1,610,000 0
4,130 01/30/15 BUY 758 1,000.0000 0 4,130,000 4,130,000 0

172998635 CITADEL KENSINGTON GLOBAL STRATEGIES FUND LTD
5.150% 08/15/2007

5,553 09/30/14 BUY 526 74,371.3996 0 4,130,000 4,130,000 0
5,553 09/30/14 SELL 538 74,371.3996 0 4,130,000 4,130,000 0

189991110 CMDTY OFFSHORE FUND LTD OPEN-END FUND USD
1,000 10/31/14 BUY 603 1,000.0000 0 1,000,000 1,000,000 0

202997151 CMDTY OFFSHORE FUND, LTD
3,000 08/01/14 BUY 441 1,000.0000 0 3,000,000 3,000,000 0

20299RA24 CMDTY OFFSHORE FUND, LTD - CLASS F - SERIES 03/15
1,400 03/31/15 BUY 873 1,000.0000 0 1,400,000 1,400,000 0

19999H6V2 CMDTY OSFD LTD F SER F SERIES 11/14 DP
1,200 11/28/14 BUY 642 1,000.0000 0 1,200,000 1,200,000 0

19899F126 COLUMBUS HILL OV A S32
1,500 02/27/15 BUY 817 1,000.0000 0 1,500,000 1,500,000 0
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199995283 COLUMBUS HILL OVERSEAS LTD, COHB-DP
4,000 01/30/15 BUY 720 1,000.0000 0 4,000,000 4,000,000 0

199990581 COMMITMENT TO PURCHASE FUND
12,000,000 07/01/14 BUY 2 1.0000 0 12,000,000 12,000,000 0
12,000,000 07/01/14 SELL 3 1.0000 0 12,000,000 12,000,000 0
4,400,000 07/29/14 SELL 378 1.0000 0 4,400,000 4,400,000 0
2,260,000 07/30/14 BUY 384 1.0000 0 2,260,000 2,260,000 0
1,500,000 07/30/14 BUY 386 1.0000 0 1,500,000 1,500,000 0

14,000,000 07/31/14 SELL 6 1.0000 0 14,000,000 14,000,000 0
1,300,000 07/31/14 BUY 395 1.0000 0 1,300,000 1,300,000 0
500,000 07/31/14 BUY 396 1.0000 0 500,000 500,000 0

3,000,000 07/31/14 BUY 397 1.0000 0 3,000,000 3,000,000 0
2,500,000 07/31/14 BUY 398 1.0000 0 2,500,000 2,500,000 0
3,800,000 07/31/14 BUY 399 1.0000 0 3,800,000 3,800,000 0
1,000,000 07/31/14 BUY 400 1.0000 0 1,000,000 1,000,000 0
1,300,000 07/31/14 BUY 401 1.0000 0 1,300,000 1,300,000 0
6,000,000 07/31/14 SELL 405 1.0000 0 6,000,000 6,000,000 0
5,540,000 07/31/14 SELL 406 1.0000 0 5,540,000 5,540,000 0
5,500,000 07/31/14 SELL 407 1.0000 0 5,500,000 5,500,000 0
4,200,000 07/31/14 SELL 408 1.0000 0 4,200,000 4,200,000 0
2,750,000 07/31/14 SELL 414 1.0000 0 2,750,000 2,750,000 0
500,000 08/01/14 SELL 431 1.0000 0 500,000 500,000 0

1,300,000 08/01/14 SELL 436 1.0000 0 1,300,000 1,300,000 0
3,800,000 08/01/14 SELL 437 1.0000 0 3,800,000 3,800,000 0
2,260,000 08/01/14 SELL 440 1.0000 0 2,260,000 2,260,000 0
3,000,000 08/01/14 SELL 442 1.0000 0 3,000,000 3,000,000 0
2,500,000 08/01/14 SELL 445 1.0000 0 2,500,000 2,500,000 0
1,500,000 08/01/14 BUY 450 1.0000 0 1,500,000 1,500,000 0
1,500,000 08/01/14 SELL 451 1.0000 0 1,500,000 1,500,000 0
1,500,000 08/01/14 SELL 452 1.0000 0 1,500,000 1,500,000 0
1,300,000 08/01/14 SELL 454 1.0000 0 1,300,000 1,300,000 0
1,000,000 08/01/14 SELL 456 1.0000 0 1,000,000 1,000,000 0

10,000,000 08/08/14 BUY 2 1.0000 0 10,000,000 10,000,000 0
10,000,000 08/08/14 SELL 5 1.0000 0 10,000,000 10,000,000 0
8,000,000 08/28/14 BUY 5 1.0000 0 8,000,000 8,000,000 0
1,300,000 08/28/14 BUY 462 1.0000 0 1,300,000 1,300,000 0
3,000,000 08/28/14 BUY 463 1.0000 0 3,000,000 3,000,000 0
3,000,000 08/29/14 BUY 9 1.0000 0 3,000,000 3,000,000 0
9,000,000 08/29/14 BUY 12 1.0000 0 9,000,000 9,000,000 0
750,000 08/29/14 BUY 471 1.0000 0 750,000 750,000 0

1,000,000 08/29/14 BUY 472 1.0000 0 1,000,000 1,000,000 0
4,130,000 08/29/14 BUY 473 1.0000 0 4,130,000 4,130,000 0
3,750,000 08/29/14 BUY 474 1.0000 0 3,750,000 3,750,000 0
750,000 08/29/14 BUY 475 1.0000 0 750,000 750,000 0

3,000,000 09/02/14 SELL 487 1.0000 0 3,000,000 3,000,000 0
750,000 09/02/14 SELL 528 1.0000 0 750,000 750,000 0
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1,000,000 09/02/14 SELL 529 1.0000 0 1,000,000 1,000,000 0
3,750,000 09/02/14 SELL 530 1.0000 0 3,750,000 3,750,000 0
5,000,000 09/29/14 BUY 9 1.0000 0 5,000,000 5,000,000 0
3,000,000 09/29/14 BUY 501 1.0000 0 3,000,000 3,000,000 0
5,000,000 09/29/14 BUY 502 1.0000 0 5,000,000 5,000,000 0
1,000,000 09/29/14 BUY 503 1.0000 0 1,000,000 1,000,000 0
3,500,000 09/29/14 BUY 504 1.0000 0 3,500,000 3,500,000 0
1,000,000 09/29/14 BUY 505 1.0000 0 1,000,000 1,000,000 0
1,500,000 09/29/14 BUY 506 1.0000 0 1,500,000 1,500,000 0
1,500,000 09/29/14 BUY 507 1.0000 0 1,500,000 1,500,000 0
4,000,000 09/29/14 BUY 509 1.0000 0 4,000,000 4,000,000 0
8,000,000 09/30/14 SELL 10 1.0000 0 8,000,000 8,000,000 0
1,000,000 09/30/14 BUY 16 1.0000 0 1,000,000 1,000,000 0
4,000,000 09/30/14 BUY 19 1.0000 0 4,000,000 4,000,000 0
9,000,000 09/30/14 SELL 20 1.0000 0 9,000,000 9,000,000 0
3,000,000 09/30/14 SELL 20 1.0000 0 3,000,000 3,000,000 0
8,000,000 09/30/14 BUY 508 1.0000 0 8,000,000 8,000,000 0
1,300,000 09/30/14 SELL 524 1.0000 0 1,300,000 1,300,000 0
4,130,000 09/30/14 SELL 527 1.0000 0 4,130,000 4,130,000 0
750,000 09/30/14 SELL 533 1.0000 0 750,000 750,000 0

5,000,000 10/01/14 SELL 13 1.0000 0 5,000,000 5,000,000 0
2,000,000 10/01/14 BUY 513 1.0000 0 2,000,000 2,000,000 0
2,000,000 10/01/14 SELL 609 1.0000 0 2,000,000 2,000,000 0
3,000,000 10/17/14 SELL 551 1.0000 0 3,000,000 3,000,000 0
1,500,000 10/20/14 SELL 557 1.0000 0 1,500,000 1,500,000 0

12,000,000 10/28/14 BUY 3 1.0000 0 12,000,000 12,000,000 0
5,000,000 10/30/14 BUY 17 1.0000 0 5,000,000 5,000,000 0
8,000,000 10/30/14 SELL 569 1.0000 0 8,000,000 8,000,000 0
4,000,000 10/30/14 SELL 573 1.0000 0 4,000,000 4,000,000 0
1,200,000 10/30/14 BUY 576 1.0000 0 1,200,000 1,200,000 0
6,000,000 10/31/14 BUY 7 1.0000 0 6,000,000 6,000,000 0
1,000,000 10/31/14 BUY 25 1.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 BUY 26 1.0000 0 4,000,000 4,000,000 0
1,000,000 10/31/14 SELL 27 1.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 SELL 28 1.0000 0 4,000,000 4,000,000 0
1,500,000 10/31/14 SELL 579 1.0000 0 1,500,000 1,500,000 0
3,000,000 10/31/14 BUY 583 1.0000 0 3,000,000 3,000,000 0
500,000 10/31/14 BUY 584 1.0000 0 500,000 500,000 0

1,000,000 10/31/14 SELL 596 1.0000 0 1,000,000 1,000,000 0
3,500,000 10/31/14 SELL 601 1.0000 0 3,500,000 3,500,000 0
1,000,000 10/31/14 SELL 602 1.0000 0 1,000,000 1,000,000 0
5,000,000 10/31/14 SELL 605 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/03/14 SELL 20 1.0000 0 5,000,000 5,000,000 0
3,000,000 11/03/14 SELL 624 1.0000 0 3,000,000 3,000,000 0
5,000,000 11/07/14 BUY 592 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/07/14 SELL 633 1.0000 0 5,000,000 5,000,000 0
5,000,000 11/26/14 BUY 25 1.0000 0 5,000,000 5,000,000 0
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5,500,000 11/26/14 BUY 632 1.0000 0 5,500,000 5,500,000 0
12,000,000 11/28/14 SELL 9 1.0000 0 12,000,000 12,000,000 0
6,000,000 11/28/14 SELL 10 1.0000 0 6,000,000 6,000,000 0
1,000,000 11/28/14 SELL 31 1.0000 0 1,000,000 1,000,000 0
4,000,000 11/28/14 BUY 34 1.0000 0 4,000,000 4,000,000 0
1,000,000 11/28/14 BUY 35 1.0000 0 1,000,000 1,000,000 0
4,000,000 11/28/14 SELL 39 1.0000 0 4,000,000 4,000,000 0
1,200,000 11/28/14 SELL 637 1.0000 0 1,200,000 1,200,000 0
500,000 11/28/14 SELL 638 1.0000 0 500,000 500,000 0

5,000,000 12/01/14 SELL 28 1.0000 0 5,000,000 5,000,000 0
8,760,000 12/19/14 BUY 653 1.0000 0 8,760,000 8,760,000 0
1,800,000 12/30/14 BUY 663 1.0000 0 1,800,000 1,800,000 0
4,200,000 12/30/14 BUY 664 1.0000 0 4,200,000 4,200,000 0
1,610,000 12/30/14 BUY 665 1.0000 0 1,610,000 1,610,000 0
1,500,000 12/30/14 BUY 666 1.0000 0 1,500,000 1,500,000 0
1,000,000 12/31/14 SELL 37 1.0000 0 1,000,000 1,000,000 0
4,000,000 12/31/14 SELL 40 1.0000 0 4,000,000 4,000,000 0
1,200,000 12/31/14 BUY 667 1.0000 0 1,200,000 1,200,000 0
1,500,000 12/31/14 BUY 668 1.0000 0 1,500,000 1,500,000 0
4,000,000 12/31/14 BUY 672 1.0000 0 4,000,000 4,000,000 0
5,500,000 12/31/14 SELL 675 1.0000 0 5,500,000 5,500,000 0
8,760,000 01/16/15 SELL 678 1.0000 0 8,760,000 8,760,000 0
1,720,000 01/22/15 BUY 726 1.0000 0 1,720,000 1,720,000 0
5,000,000 01/29/15 BUY 30 1.0000 0 5,000,000 5,000,000 0
1,000,000 01/30/15 BUY 43 1.0000 0 1,000,000 1,000,000 0
4,000,000 01/30/15 BUY 46 1.0000 0 4,000,000 4,000,000 0
900,000 01/30/15 BUY 691 1.0000 0 900,000 900,000 0
600,000 01/30/15 BUY 692 1.0000 0 600,000 600,000 0

1,500,000 01/30/15 BUY 693 1.0000 0 1,500,000 1,500,000 0
600,000 01/30/15 BUY 694 1.0000 0 600,000 600,000 0

7,500,000 01/30/15 BUY 695 1.0000 0 7,500,000 7,500,000 0
3,000,000 01/30/15 BUY 696 1.0000 0 3,000,000 3,000,000 0
4,910,000 01/30/15 BUY 697 1.0000 0 4,910,000 4,910,000 0
1,800,000 01/30/15 SELL 706 1.0000 0 1,800,000 1,800,000 0
4,200,000 01/30/15 SELL 708 1.0000 0 4,200,000 4,200,000 0
4,000,000 01/30/15 SELL 715 1.0000 0 4,000,000 4,000,000 0
1,500,000 01/30/15 SELL 716 1.0000 0 1,500,000 1,500,000 0
1,500,000 01/30/15 SELL 717 1.0000 0 1,500,000 1,500,000 0
1,200,000 01/30/15 SELL 718 1.0000 0 1,200,000 1,200,000 0
1,610,000 01/30/15 SELL 719 1.0000 0 1,610,000 1,610,000 0
1,720,000 01/30/15 SELL 742 1.0000 0 1,720,000 1,720,000 0
7,003,000 02/02/15 BUY 710 1.0000 0 7,003,000 7,003,000 0

27,000 02/02/15 BUY 711 1.0000 0 27,000 27,000 0
900,000 02/02/15 SELL 764 1.0000 0 900,000 900,000 0

5,000,000 02/24/15 SELL 32 1.0000 0 5,000,000 5,000,000 0
1,000,000 02/25/15 SELL 45 1.0000 0 1,000,000 1,000,000 0
4,000,000 02/25/15 SELL 48 1.0000 0 4,000,000 4,000,000 0
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5,000,000 02/26/15 BUY 37 1.0000 0 5,000,000 5,000,000 0
7,500,000 02/26/15 SELL 769 1.0000 0 7,500,000 7,500,000 0
4,910,000 02/26/15 SELL 770 1.0000 0 4,910,000 4,910,000 0
3,000,000 02/26/15 SELL 771 1.0000 0 3,000,000 3,000,000 0
7,003,000 02/26/15 SELL 772 1.0000 0 7,003,000 7,003,000 0

27,000 02/26/15 SELL 774 1.0000 0 27,000 27,000 0
1,400,000 02/26/15 BUY 779 1.0000 0 1,400,000 1,400,000 0
500,000 02/26/15 BUY 780 1.0000 0 500,000 500,000 0

1,000,000 02/27/15 BUY 51 1.0000 0 1,000,000 1,000,000 0
4,000,000 02/27/15 BUY 54 1.0000 0 4,000,000 4,000,000 0
600,000 02/27/15 SELL 810 1.0000 0 600,000 600,000 0
600,000 02/27/15 SELL 813 1.0000 0 600,000 600,000 0

1,500,000 02/27/15 SELL 815 1.0000 0 1,500,000 1,500,000 0
1,000,000 03/23/15 SELL 54 1.0000 0 1,000,000 1,000,000 0
4,000,000 03/23/15 SELL 56 1.0000 0 4,000,000 4,000,000 0
5,400,000 03/30/15 BUY 43 1.0000 0 5,400,000 5,400,000 0
1,000,000 03/30/15 BUY 853 1.0000 0 1,000,000 1,000,000 0
5,000,000 03/30/15 BUY 854 1.0000 0 5,000,000 5,000,000 0
300,000 03/30/15 BUY 855 1.0000 0 300,000 300,000 0
500,000 03/30/15 BUY 856 1.0000 0 500,000 500,000 0

5,000,000 03/31/15 SELL 44 1.0000 0 5,000,000 5,000,000 0
1,000,000 03/31/15 BUY 862 1.0000 0 1,000,000 1,000,000 0
2,000,000 03/31/15 BUY 863 1.0000 0 2,000,000 2,000,000 0
500,000 03/31/15 BUY 864 1.0000 0 500,000 500,000 0

3,400,000 03/31/15 BUY 865 1.0000 0 3,400,000 3,400,000 0
6,400,000 03/31/15 BUY 870 1.0000 0 6,400,000 6,400,000 0
500,000 03/31/15 SELL 871 1.0000 0 500,000 500,000 0

1,400,000 03/31/15 SELL 872 1.0000 0 1,400,000 1,400,000 0
5,700,000 04/01/15 BUY 875 1.0000 0 5,700,000 5,700,000 0
5,700,000 04/01/15 SELL 895 1.0000 0 5,700,000 5,700,000 0
6,400,000 04/17/15 SELL 892 1.0000 0 6,400,000 6,400,000 0
5,000,000 04/20/15 SELL 893 1.0000 0 5,000,000 5,000,000 0
2,000,000 04/24/15 SELL 897 1.0000 0 2,000,000 2,000,000 0
500,000 04/27/15 SELL 942 1.0000 0 500,000 500,000 0

5,400,000 04/28/15 SELL 47 1.0000 0 5,400,000 5,400,000 0
3,400,000 04/29/15 BUY 907 1.0000 0 3,400,000 3,400,000 0
2,000,000 04/29/15 BUY 908 1.0000 0 2,000,000 2,000,000 0
4,140,000 04/29/15 BUY 909 1.0000 0 4,140,000 4,140,000 0
3,400,000 04/29/15 SELL 943 1.0000 0 3,400,000 3,400,000 0
1,000,000 04/30/15 SELL 913 1.0000 0 1,000,000 1,000,000 0
2,400,000 04/30/15 BUY 922 1.0000 0 2,400,000 2,400,000 0
2,480,000 04/30/15 BUY 923 1.0000 0 2,480,000 2,480,000 0
2,500,000 04/30/15 BUY 924 1.0000 0 2,500,000 2,500,000 0
1,300,000 04/30/15 BUY 925 1.0000 0 1,300,000 1,300,000 0
3,700,000 04/30/15 BUY 926 1.0000 0 3,700,000 3,700,000 0
2,500,000 04/30/15 BUY 930 1.0000 0 2,500,000 2,500,000 0
500,000 04/30/15 SELL 932 1.0000 0 500,000 500,000 0
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300,000 04/30/15 SELL 934 1.0000 0 300,000 300,000 0
1,000,000 04/30/15 SELL 946 1.0000 0 1,000,000 1,000,000 0
1,420,000 05/14/15 BUY 963 1.0000 0 1,420,000 1,420,000 0
1,420,000 05/14/15 SELL 964 1.0000 0 1,420,000 1,420,000 0
1,420,000 05/14/15 BUY 965 1.0000 0 1,420,000 1,420,000 0
6,000,000 05/15/15 BUY 12 1.0000 0 6,000,000 6,000,000 0
6,000,000 05/15/15 SELL 13 1.0000 0 6,000,000 6,000,000 0
4,140,000 05/29/15 SELL 974 1.0000 0 4,140,000 4,140,000 0
2,000,000 05/29/15 SELL 978 1.0000 0 2,000,000 2,000,000 0
3,700,000 05/29/15 SELL 980 1.0000 0 3,700,000 3,700,000 0
2,500,000 05/29/15 SELL 981 1.0000 0 2,500,000 2,500,000 0
3,400,000 05/29/15 SELL 983 1.0000 0 3,400,000 3,400,000 0
2,400,000 05/29/15 SELL 984 1.0000 0 2,400,000 2,400,000 0
1,300,000 05/29/15 SELL 986 1.0000 0 1,300,000 1,300,000 0
2,500,000 05/29/15 SELL 991 1.0000 0 2,500,000 2,500,000 0
2,480,000 05/29/15 SELL 993 1.0000 0 2,480,000 2,480,000 0
1,420,000 06/01/15 SELL 1018 1.0000 0 1,420,000 1,420,000 0
2,000,000 06/29/15 BUY 1025 1.0000 0 2,000,000 2,000,000 0

24499JB13 COMMON STOCK USD
10,000 08/08/14 BUY 6 1,000.0000 0 10,000,000 10,000,000 0

8B0644B COMMSCOPE INC TLB L1 COV LITE LX143177
SEMI-ANN. 0.000% 05/27/2022
450,000 05/28/15 BUY 666 99.7500 0 448,875 448,875 0
450,000 06/25/15 SELL 929 100.0000 0 448,875 450,000 1,125

8A5985B CONNOLLY CORP TL LIEN1 COV LITE; BGH39Q7G1;
SEMI-ANN. 0.000% 05/12/2021
249,370 06/01/15 BUY 704 100.0000 0 249,370 249,370 0

212998231 CONTRARIAN FUND I OFFSHORE LIMITED
3,516 07/25/14 SELL 417 346.0674 0 853,999 1,216,707 362,708
189 08/25/14 SELL 443 338.1415 0 46,001 64,037 18,036

22599GM28 CREDIT SUISSE SECURITIZED PRODUCT FUND LTD CL A1
1,500 08/01/14 BUY 448 1,000.0000 0 1,500,000 1,500,000 0

225991116 CREDIT SUISSE SECURITIZED-DP
3,500 10/31/14 BUY 604 1,000.0000 0 3,500,000 3,500,000 0

2339995T4 D.E. SHAW OCULUC INTERNATIONAL-DP
1 04/30/15 BUY 948 1,000,000.0000 0 1,000,000 1,000,000 0

8B8936B DAE AVIATION STANDARD AERO TL L1 LX145044
SEMI-ANN. 0.000% 06/25/2022
300,000 06/25/15 BUY 933 99.5000 0 298,500 298,500 0
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GXM5IDX DAX INDEX FUTURE EQUITY INDEX 19/JUN/2015 GXM5
EXPIRES 06/19/2015 SIZE 25

36 06/03/15 CLLFUT 10936 EUR 11,467.9629 0 0 65 (65)

8B7086B DELTEK TL 1ST LIEN COVLITE LX145142
SEMI-ANN. 0.000% 12/19/2022
200,000 06/19/15 BUY 895 99.5000 0 199,000 199,000 0

8B4673B DOLLAR TREE TL 1LN FIXED RATE COV TL BGH3US8R8
SEMI-ANN. 0.000% 05/26/2022
350,000 06/09/15 BUY 824 100.0000 0 350,000 350,000 0

7B8428B EAGLE PARENT INC TLB BGH3S8879 LX144606
SEMI-ANN. 0.000% 05/21/2022
650,000 05/21/15 BUY 612 99.7500 0 648,375 648,375 0

269998514 EAGLE QUANTITATIVE MACRO FUND LTD
1,274 07/11/14 SELL 375 810.5288 0 1,150,000 1,032,273 (117,727)

EUR COLL ECU COLLATERAL ACCOUNT
503 07/01/14 SHORT 2267 EUR 1.0000 0 687 687 0

0 07/01/14 INT - 2555 EUR .0000 0 0 0 0
195 07/01/14 SELL 2557 EUR 1.0000 0 266 266 1

1 07/08/14 BUY 456 EUR 1.0000 0 1 1 0
64,140 07/10/14 SELL 1359 EUR 1.0000 0 87,842 87,237 (605)
32,828 07/14/14 BUY 1473 EUR 1.0000 0 44,734 44,734 0

118,497 07/18/14 COVER 629 EUR 1.0000 0 161,048 160,084 964
1 07/18/14 BUY 631 EUR 1.0000 0 1 1 0
1 07/18/14 SELL 645 EUR 1.0000 0 1 1 0

29,225 07/21/14 COVER 2870 EUR 1.0000 0 39,514 39,514 0
7,074 07/28/14 COVER 3053 EUR 1.0000 0 9,507 9,507 0

424,735 07/28/14 BUY 3055 EUR 1.0000 0 570,822 570,822 0
8 07/28/14 BUY 71969 EUR 1.0000 0 11 11 0

431,808 07/28/14 SELL 71973 EUR 1.0000 0 587,423 580,329 (7,094)
0 07/31/14 SHORT 2509 EUR 1.0000 0 0 0 0
0 08/01/14 INT - 2526 EUR .0000 0 0 0 0

433 08/01/14 SHORT 2531 EUR 1.0000 0 581 581 0
0 08/01/14 INT - 3222 EUR .0000 0 0 0 0

324 08/01/14 SHORT 3230 EUR 1.0000 0 436 436 0
17 08/01/14 SHORT 72061 EUR 1.0000 0 23 23 0
0 08/01/14 INT - 72063 EUR .0000 0 0 0 0

17 08/04/14 SHORT 3262 EUR 1.0000 0 23 23 0
17 08/04/14 COVER 72073 EUR 1.0000 0 23 23 0

12,618 08/08/14 SELL 2323 EUR 1.0000 0 17,191 16,927 (264)
343 09/02/14 SHORT 2782 EUR 1.0000 0 450 450 0

0 09/02/14 INT - 2784 EUR .0000 0 0 0 0
0 09/02/14 INT - 3910 EUR .0000 0 0 0 0
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675 09/02/14 SELL 3915 EUR 1.0000 0 891 886 (6)
0 09/08/14 BUY 2837 EUR 1.0000 0 0 0 0

11,760 09/09/14 BUY 3392 EUR 1.0000 0 15,187 15,187 0
0 09/15/14 BUY 3587 EUR 1.0000 0 0 0 0

22,264 09/16/14 BUY 3668 EUR 1.0000 0 28,815 28,815 0
29,213 09/16/14 SELL 4117 EUR 1.0000 0 38,346 37,809 (537)
46,540 09/19/14 BUY 4171 EUR 1.0000 0 59,760 59,760 0

214 10/01/14 SELL 3041 EUR 1.0000 0 270 270 0
0 10/01/14 INT - 3043 EUR .0000 0 0 0 0

141 10/01/14 SELL 4313 EUR 1.0000 0 182 178 (4)
0 10/01/14 INT - 4324 EUR .0000 0 0 0 0

14,070 10/30/14 COVER 3275 EUR 1.0000 0 17,964 17,758 206
226 11/03/14 SHORT 3307 EUR 1.0000 0 282 282 0

0 11/03/14 INT - 3309 EUR .0000 0 0 0 0
579 11/03/14 SELL 4755 EUR 1.0000 0 725 722 (3)

0 11/03/14 INT - 4757 EUR .0000 0 0 0 0
16,858 11/06/14 BUY 3353 EUR 1.0000 0 20,965 20,965 0
70,064 11/17/14 BUY 5770 EUR 1.0000 0 87,275 87,275 0

475,020 11/26/14 BUY 6153 EUR 1.0000 0 595,129 595,129 0
1,734 11/26/14 BUY 6155 EUR 1.0000 0 2,173 2,173 0

202,940 11/27/14 SELL 6159 EUR 1.0000 0 254,260 253,300 (961)
476,226 11/28/14 SHORT 8148 EUR 1.0000 0 593,688 593,688 0
476,226 11/28/14 SHORT 72565 EUR 1.0000 0 593,688 593,688 0
476,226 11/28/14 COVER 73027 EUR 1.0000 0 593,688 593,688 0

137 12/02/14 SELL 3558 EUR 1.0000 0 170 170 (1)
28,719 12/02/14 SELL 3577 EUR 1.0000 0 35,779 35,619 (160)
25,302 12/02/14 BUY 3579 EUR 1.0000 0 31,380 31,380 0

351 12/02/14 SELL 5111 EUR 1.0000 0 437 436 (2)
45,558 12/02/14 BUY 6349 EUR 1.0000 0 56,503 56,503 0

235,636 12/15/14 BUY 6962 EUR 1.0000 0 292,718 292,718 0
22,475 12/16/14 SELL 3716 EUR 1.0000 0 27,906 28,115 209

950 12/18/14 BUY 3733 EUR 1.0000 0 1,167 1,167 0
322,200 12/18/14 BUY 5426 EUR 1.0000 0 395,645 395,645 0
121,220 12/18/14 BUY 7083 EUR 1.0000 0 148,852 148,852 0
118,800 12/18/14 BUY 7084 EUR 1.0000 0 145,880 145,880 0
249,594 12/18/14 SELL 7110 EUR 1.0000 0 306,632 306,489 (142)
44,856 12/18/14 SHORT 7112 EUR 1.0000 0 55,080 55,080 0
4,560 12/19/14 BUY 3744 EUR 1.0000 0 5,592 5,592 0

39,380 12/19/14 SELL 5443 EUR 1.0000 0 48,439 48,294 (145)
27,950 12/19/14 COVER 7142 EUR 1.0000 0 34,321 34,276 45

117,040 12/19/14 SHORT 7143 EUR 1.0000 0 143,532 143,532 0
14,520 12/19/14 SHORT 7144 EUR 1.0000 0 17,807 17,807 0

0 12/31/14 SELL 3814 EUR 1.0000 0 0 0 0
0 01/02/15 INT - 3833 EUR .0000 0 0 0 0

13 01/02/15 SELL 3835 EUR 1.0000 0 16 16 0
1,141 01/02/15 SHORT 7467 EUR 1.0000 0 1,373 1,373 0

0 01/02/15 INT - 7476 EUR .0000 0 0 0 0

JPMorgan Investor Services
Fgnvc!Rknqvu!Fkucdknkv{!cpf!Uwtxkxqtujkr!Rncp!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Rncp!Pwodgt<!615!

GKP<!69.1329659!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Lwpg!41-!3127!



FD496 PAGE 476
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

10,640 01/20/15 BUY 3950 EUR 1.0000 0 12,313 12,313 0
190,590 01/20/15 SHORT 7922 EUR 1.0000 0 220,560 220,560 0
190,590 01/20/15 SHORT 7979 EUR 1.0000 0 220,560 220,560 0

121 02/09/15 COVER 8414 EUR 1.0000 0 139 137 3
5,207 02/16/15 SHORT 8539 EUR 1.0000 0 5,939 5,939 0

648,282 03/12/15 COVER 9177 EUR 1.0000 0 744,471 688,248 56,223
1,174 03/17/15 COVER 9262 EUR 1.0000 0 1,344 1,245 99
1,426 03/17/15 SHORT 9264 EUR 1.0000 0 1,512 1,512 0
5,200 03/27/15 SHORT 9536 EUR 1.0000 0 5,663 5,663 0

2,337,634 03/31/15 COVER 9601 EUR 1.0000 0 2,667,380 2,510,619 156,761
1,169,730 03/31/15 SHORT 9930 EUR 1.0000 0 1,256,290 1,256,290 0
376,936 05/05/15 SELL 4663 EUR 1.0000 0 439,680 421,697 (17,984)

0 05/29/15 SELL 4673 EUR 1.0000 0 0 0 0

8B8550B ENDO LUXEMBOURG FINANCE TLB 1ST LN BGH3WW5J8
SEMI-ANN. 0.000% 06/24/2022
450,000 06/24/15 BUY 924 99.7500 0 448,875 448,875 0

3B3292F EURO STOXX 50 INDEX CALL EUR 3350.00
CALL SCTY EX 03/20/2015 10

754 11/25/14 BUYCAL 6061 EUR 63.0000 2,165 595,251 593,086 0
754 11/25/14 SELCAL 6150 EUR 63.0000 0 595,251 593,086 (2,165)
754 11/25/14 BUYCAL 72563 EUR 63.0000 1,506 594,592 593,086 0
754 11/26/14 BUYCAL 8146 EUR 63.0000 1,511 596,640 595,129 0
754 11/26/14 SELCAL 73025 EUR 63.3200 1,511 594,592 598,152 2,048

4B8392W EURO STOXX 50 INDEX CALL EUR 3550.00
CALL SCTY EX 06/19/2015 10

457 03/13/15 SELCAL 9175 EUR 142.0000 692 331,514 682,782 350,576
1,007 03/31/15 SELCAL 9597 EUR 184.5000 1,557 730,491 1,995,401 1,263,353
261 03/31/15 WRTCAL 9599 EUR 184.5000 404 516,776 517,179 0
261 03/31/15 BBKCAL 9663 EUR 184.5000 0 516,776 517,179 (404)
373 03/31/15 BUYCAL 9665 EUR 184.5000 0 739,111 739,111 0
373 05/14/15 SELCAL 10520 EUR 95.0000 611 739,111 403,250 (336,472)

7B3458W EURO STOXX 50 INDEX CALL EUR 3800.00
CALL SCTY EX 12/18/2015 10

563 05/14/15 BUYCAL 10524 EUR 104.0000 923 667,244 666,322 0

G33994156 EVEREST CAPITAL GLOBAL LTD.
773 07/16/14 SELL 366 943.9195 0 512,916 730,000 217,084

8B0633B EXOPACK ZERO 05/19 LB 1LN COVLITE LX144754
SEMI-ANN. 0.000% 05/08/2019
240,000 05/29/15 BUY 693 99.6264 0 239,103 239,103 0

(240,000)05/29/15 RBUY 1143 99.6264 0 (239,103) (239,103) 0
239,392 05/29/15 RBBUY 1144 99.9440 0 239,258 239,258 0
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344993969 FOLGER HILL PARTNERS (CAYMAN) LTD
5,000 04/20/15 BUY 894 1,000.0000 0 5,000,000 5,000,000 0
2,462 05/29/15 BUY 985 974.9107 0 2,400,000 2,400,000 0

9A4564B GATES GLOBAL LLC TL L1 COV LITE: TLLOAN/TERM;
SEMI-ANN. 0.000% 06/11/2021
200,000 05/05/15 BUY 568 100.0000 0 200,000 200,000 0
150,000 05/13/15 BUY 569 100.0000 0 150,000 150,000 0
100,000 05/27/15 BUY 656 99.8750 0 99,875 99,875 0

(100,000)05/27/15 RBUY 901 99.8750 0 (99,875) (99,875) 0
100,000 05/27/15 RBBUY 902 99.6718 0 99,672 99,672 0
130,000 06/18/15 BUY 885 98.8750 0 128,538 128,538 0

38099L568 GMO EMERGING COUNTRY LOCAL DEBT FUND (OFFSHORE) LP
12,000,000 11/28/14 BUY 11 1.0000 0 12,000,000 12,000,000 0
6,000,000 11/28/14 BUY 12 1.0000 0 6,000,000 6,000,000 0

7B8072B GRD HOLDING III CORP BGH3S1AY2 TLB LX144535
SEMI-ANN. 0.000% 05/19/2022
450,000 05/19/15 BUY 777 97.7500 0 439,875 439,875 0

7B6185B GROCERY OUTLET INC. (GOBP HOLDINGS) INITIAL TERM
SEMI-ANN. 0.000% 10/21/2021
300,000 05/08/15 BUY 554 100.0000 0 300,000 300,000 0

42199G156 HAYMAN CREDES OFFSHORE FD LP CL I-MT
500 04/30/15 BUY 959 1,000.0000 0 500,000 500,000 0

420998676 HAYMAN CREDES OFFSHORE FUND L.P.
3,000,000 02/26/15 BUY 776 1.0000 0 3,000,000 3,000,000 0

G42996994 HIGHBRIDGE CAPITAL INSTITUTIONAL FUND, LTD
500 07/28/14 SELL 373 1,097.3400 0 500,000 548,670 48,670
500 10/31/14 SELL 599 1,119.9400 0 500,000 559,970 59,970

HKD COLL HONG KONG DOLLAR
CASH COLLATERAL

1 07/01/14 SHORT 71587 HKD 1.0000 0 0 0 0
496 07/28/14 SHORT 3047 HKD 1.0000 0 64 64 0
496 07/28/14 COVER 71964 HKD 1.0000 0 64 64 0

0 08/01/14 INT - 3220 HKD .0000 0 0 0 0
0 08/01/14 SHORT 3228 HKD 1.0000 0 0 0 0
1 08/01/14 SHORT 72057 HKD 1.0000 0 0 0 0
0 08/01/14 INT - 72059 HKD .0000 0 0 0 0
1 08/04/14 SHORT 72069 HKD 1.0000 0 0 0 0
0 08/04/14 INT - 72071 HKD .0000 0 0 0 0
1 08/04/14 COVER 72090 HKD 1.0000 0 0 0 0
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0 09/02/14 INT - 3908 HKD .0000 0 0 0 0
1 09/02/14 SHORT 3920 HKD 1.0000 0 0 0 0
1 10/01/14 SHORT 4311 HKD 1.0000 0 0 0 0
0 10/01/14 INT - 4322 HKD .0000 0 0 0 0
1 11/03/14 SHORT 4751 HKD 1.0000 0 0 0 0
0 11/03/14 INT - 4753 HKD .0000 0 0 0 0
1 12/02/14 SHORT 5115 HKD 1.0000 0 0 0 0
1 03/02/15 SHORT 6366 HKD 1.0000 0 0 0 0
0 03/02/15 INT - 6375 HKD .0000 0 0 0 0
1 05/01/15 SHORT 6989 HKD 1.0000 0 0 0 0
1 06/01/15 SHORT 7226 HKD 1.0000 0 0 0 0

7B5623B HOUGHTON MIFFLIN HARCOURT PUBLISHERS, INC. TERM
SEMI-ANN. 0.000% 05/15/2021
550,000 05/11/15 BUY 566 99.5000 0 547,250 547,250 0
200,000 06/16/15 BUY 851 99.7500 0 199,500 199,500 0

7A7370B HUB INTERNATIONAL LTD TL1 B L+325 10/2/2020;
SEMI-ANN. 0.000% 10/02/2020
300,000 06/01/15 BUY 703 99.7500 0 299,250 299,250 0

7B6184B INFORMATICA CORP UNFUNDED BRIDGE LOAN BGH3QR515
MONTHLY 0.000% 10/13/2015

500,000 05/01/15 BUY 552 .0000 0 0 0 0

8B2120B INFORMATICA TLB 1ST LIEN COV LITE LX144702
SEMI-ANN. 0.000% 06/03/2022
650,000 06/03/15 BUY 731 99.7500 0 648,375 648,375 0

0B2322B IPREO HOLDINGS TLB L1 COV LITE; LX138814;
SEMI-ANN. 0.000% 07/16/2021
490,000 05/15/15 BUY 571 100.0000 0 490,000 490,000 0

(490,000)05/15/15 RBUY 701 100.0000 0 (490,000) (490,000) 0
490,000 05/15/15 RBBUY 702 99.9364 0 489,688 489,688 0

8B8552B JACKS FAMILY REST TLB 1LN COV LIT BGH3WW1B9
SEMI-ANN. 0.000% 06/30/2022
550,000 06/24/15 BUY 923 99.0000 0 544,500 544,500 0

7B4373B JEFFERIES FINANCE TL B BLA014CS8 5/1/2020
SEMI-ANN. 0.000% 05/01/2020
600,000 05/08/15 BUY 564 99.0000 0 594,000 594,000 0

JPY COLL JPY CASH COLLATERAL
0 07/01/14 INT - 1217 JPY .0000 0 0 0 0

23,126 07/01/14 SHORT 1225 JPY 1.0000 0 228 228 0
0 07/01/14 INT - 2551 JPY .0000 0 0 0 0
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9,905 07/01/14 SELL 2553 JPY 1.0000 0 97 98 0
1 07/08/14 BUY 454 JPY 1.0000 0 0 0 0

10,170,000 07/10/14 SHORT 1361 JPY 1.0000 0 100,405 100,405 0
1,370,600 07/18/14 SELL 637 JPY 1.0000 0 13,478 13,517 39

1 07/18/14 SELL 649 JPY 1.0000 0 0 0 0
0 08/01/14 INT - 2064 JPY .0000 0 0 0 0

49,178 08/01/14 SHORT 2066 JPY 1.0000 0 480 480 0
0 09/02/14 INT - 3140 JPY .0000 0 0 0 0

64,373 09/02/14 SHORT 3144 JPY 1.0000 0 612 612 0
1,300,375,000 09/05/14 COVER 3290 JPY 1.0000 0 12,401,459 12,398,103 3,356

1,904,280 09/08/14 SHORT 3342 JPY 1.0000 0 18,070 18,070 0
2 09/15/14 SHORT 3583 JPY 1.0000 0 0 0 0

14,775,000 09/19/14 BUY 3804 JPY 1.0000 0 135,569 135,569 0
28,579 10/01/14 SELL 4192 JPY 1.0000 0 263 261 (2)

0 11/03/14 INT - 5262 JPY .0000 0 0 0 0
85,046 11/03/14 SELL 5264 JPY 1.0000 0 759 745 (14)

3,374,280 12/09/14 SELL 6679 JPY 1.0000 0 28,741 28,362 (379)
1,260,000 12/18/14 SELL 7087 JPY 1.0000 0 10,719 10,602 (117)

41,925,000 12/18/14 BUY 7088 JPY 1.0000 0 352,770 352,770 0
2,520,000 12/19/14 BUY 7135 JPY 1.0000 0 21,100 21,100 0

42,570,000 12/19/14 BUY 7136 JPY 1.0000 0 356,443 356,443 0
630,000 12/24/14 SELL 7259 JPY 1.0000 0 5,304 5,228 (76)

16,770,000 12/24/14 BUY 7260 JPY 1.0000 0 139,176 139,176 0
7,740,000 12/26/14 SELL 7300 JPY 1.0000 0 64,940 64,256 (684)

2,772 01/02/15 SELL 7465 JPY 1.0000 0 23 23 0
16,020,000 01/20/15 BUY 7926 JPY 1.0000 0 135,367 135,367 0
16,020,000 01/21/15 BUY 7983 JPY 1.0000 0 136,034 136,034 0
8,406,056 02/16/15 BUY 8541 JPY 1.0000 0 70,952 70,952 0

484992854 KAMUNTING STREET SPECIAL OPPORTUNITY OFFSHORE
FUND, LTD

112 09/16/14 SELL 531 980.1301 0 112 110,000 109,888
190 10/03/14 SELL 620 963.4727 0 292,852 183,253 (109,598)
18 11/07/14 SELL 622 963.4765 0 27,036 16,918 (10,118)

B0HZL93 KONINKLIJKE DSM NV COMMON STOCK EUR 1.5
189 08/27/14 BUY 72176 EUR 49.0036 0 12,237 12,237 0

8B2547B LIFE TIME FITNESS TLB 1 LN COVLITE LX144660
SEMI-ANN. 0.000% 05/18/2022
450,000 06/04/15 BUY 755 99.5000 0 447,750 447,750 0
100,000 06/09/15 BUY 775 99.5920 0 99,592 99,592 0

52399PO17 LINDEN INTERNATIONAL LTD
6,400 04/17/15 BUY 891 1,000.0000 0 6,400,000 6,400,000 0
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532998R11 LINDEN INTL LTD A 515-DP
3,400 05/29/15 BUY 988 1,000.0000 0 3,400,000 3,400,000 0

6A7822B MCGRAW-HILL GLOBAL EDUCATION ; TERM LOAN ;
SEMI-ANN. 0.000% 03/22/2019
300,000 04/30/15 BUY 482 100.0000 0 300,000 300,000 0
50,000 04/30/15 BUY 524 100.7500 0 50,375 50,375 0

59899T1E6 MILLENNIUM INT EE III 04A CL EE SUB CL III SERIES
04A DP

2,000 04/24/15 BUY 899 1,000.0000 0 2,000,000 2,000,000 0

599998T76 MILLENNIUM INTERNATIONAL LTD CL EE DP
2,500 08/01/14 BUY 446 1,000.0000 0 2,500,000 2,500,000 0

598991594 MILLENNIUM INTL SE EE10A-DP
2,000 10/31/14 BUY 608 1,000.0000 0 2,000,000 2,000,000 0

162994610 MILLENNIUM INTL, LTD.-CL EE SUB CL III SERS 07A-PD
OPEN-END FUND USD

4,400 07/29/14 BUY 377 1,000.0000 0 4,400,000 4,400,000 0

MFSU4ID MINI MSCI EAFE EQUITY INDEX 19/SEP/2014 MFSU4
EXPIRES 09/19/2014 SIZE 50

100 07/10/14 CLLFUT 585 1,964.2000 0 0 45,408 45,408

G61995711 MKP OPPORTUNITY OFFSHORE , LTD
4,884 10/07/14 SELL 563 292.6910 0 1,217,450 1,429,398 211,948
331 10/23/14 SELL 575 292.6834 0 82,550 96,919 14,369

60899X1C9 MONDRIAN EMERGING MARKETS SMALL CAP EQUITY FUND,
L.P.
364,742 05/15/15 BUY 11 16.4500 0 6,000,000 6,000,000 0

14 05/29/15 SELL 10 16.4271 0 223 223 0

8B7048B MRI SOFTWARE TL L1 LX145010
SEMI-ANN. 0.000% 06/04/2021
450,000 06/19/15 BUY 894 99.5000 0 447,750 447,750 0

8B5032B NATIONAL TECHN SYS UNFUNDED DDTL BGH3UZN61
SEMI-ANN. 0.000% 06/11/2021
87,941 06/12/15 BUY 837 .0000 0 0 0 0

8B5045B NATIONAL TECHNICAL SYSTEM 1L TL BGH3UZKV9
SEMI-ANN. 0.000% 06/11/2021
489,179 06/12/15 BUY 838 98.9300 0 483,945 483,945 0

(489,179)06/12/15 RBUY 860 98.9300 0 (483,945) (483,945) 0
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487,059 06/12/15 RBBUY 861 98.9338 0 481,866 481,866 0

9A4755B NORANDA ALUMINUM HOLDING CORPORATION : TERM B
SEMI-ANN. 0.000% 02/28/2019
200,000 05/05/15 BUY 570 93.7500 0 187,500 187,500 0

(200,000)05/05/15 RBUY 840 93.7500 0 (187,500) (187,500) 0
200,000 05/05/15 RBBUY 841 93.2388 0 186,478 186,478 0
100,000 05/27/15 BUY 657 92.6250 0 92,625 92,625 0

749996948 OCM EXPANDED HIGH YIELD FUND
1,092 07/24/14 BUY 70866827 75.5794 0 82,555 82,555 0

0 07/24/14 DIVD 70866828 .0000 0 0 0 0
1,074 10/23/14 BUY 70866833 73.0122 0 78,441 78,441 0

0 10/23/14 DIVD 70866834 .0000 0 0 0 0
2,979 01/30/15 BUY 70866852 68.9212 0 205,283 205,283 0
1,135 01/30/15 BUY 70866853 68.9212 0 78,227 78,227 0

77,311 04/01/15 SELL 70866861 69.8219 0 5,857,118 5,398,000 (459,118)
7,136 04/15/15 SELL 70866862 80.5511 0 540,620 574,805 34,185

4B8157B ONEX WIZARD ACQUISITION CO. 1L TL LX143112
SEMI-ANN. 0.000% 01/29/2022
20,000 05/08/15 BUY 560 100.0000 0 20,000 20,000 0
50,000 05/08/15 BUY 561 100.2500 0 50,125 50,125 0

(50,000)05/08/15 RBUY 899 100.2500 0 (50,125) (50,125) 0
50,000 05/08/15 RBBUY 900 99.8549 0 49,927 49,927 0

69399LZ34 PACIFIC GROVE INTERNATIONAL LTD
5,700 04/01/15 BUY 896 1,000.0000 0 5,700,000 5,700,000 0

BWT6H89 PADDY POWER PLC COMMON STOCK EUR 0.09
1 06/10/15 SELL 17740 EUR 81.3333 0 54 55 1

G69992223 PENNANT WINDWARD FUND LTD. CLASS A
5,500 07/31/14 BUY 411 1,000.0000 0 5,500,000 5,500,000 0

BPFJTF4 PERSHING SQUARE HOLDINGS LTD/FUND ETP USD
1,157 02/27/15 SELL 73327 40.8848 0 18,550 47,304 28,754

(1,157)02/27/15 RSELL 73394 40.8848 0 (18,550) (47,304) (28,754)
1,157 02/27/15 RBSELL 73395 27.6790 0 18,550 32,025 13,475
1,190 03/03/15 SELL 73259 27.7722 20 19,079 33,049 13,950
719 03/04/15 SELL 73258 27.8689 12 11,528 20,038 8,498
233 03/05/15 SELL 73307 27.6136 4 3,736 6,434 2,694
753 03/10/15 SELL 73315 27.4118 12 12,073 20,641 8,556

5A9682B PF CHANG'S CHINA BISTRO INC; TERM BORROWING;
SEMI-ANN. 0.000% 06/22/2019
350,000 05/07/15 BUY 562 99.2500 0 347,375 347,375 0

JPMorgan Investor Services
Fgnvc!Rknqvu!Fkucdknkv{!cpf!Uwtxkxqtujkr!Rncp!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Rncp!Pwodgt<!615!

GKP<!69.1329659!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Lwpg!41-!3127!



FD496 PAGE 482
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

71799X657 PHARO GALA FD LTD CL A-DP
1,418 04/30/15 BUY 960 2,397.2023 0 3,400,000 3,400,000 0

717997902 PHARO MACRO FUND, LTD
(2,950,000)03/31/14 RBUY 559 1.0000 0 (2,950,000) (2,950,000) 0

981 10/17/14 BUY 556 3,006.5839 0 2,950,000 2,950,000 0
981 04/30/15 SELL 956 3,006.5839 0 2,950,000 2,950,000 0
981 04/30/15 BUY 957 3,007.9911 0 2,950,000 2,950,000 0

72999K321 PLEIAD ASIA OFFSHORE FEEDER FD CL A-A SERS 11-14
500 11/28/14 BUY 643 1,000.0000 0 500,000 500,000 0
500 01/30/15 SELL 730 1,000.0000 0 500,000 500,000 0

72999AG11 PLEIAD ASIA OFFSHORE FEEDER FUND CL A-A1 U SERS
3-15 DP

500 03/31/15 BUY 874 1,000.0000 0 500,000 500,000 0

7209968D2 PLEIAD ASIA OFFSHORE FEEDER OPEN-END FUND USD
3,000 10/17/14 BUY 552 1,000.0000 0 3,000,000 3,000,000 0
431 01/30/15 BUY 731 1,159.1246 0 500,000 500,000 0

72999V616 PLEIAD ASIA OSFDR A1U0215-DP
600 02/27/15 BUY 816 1,000.0000 0 600,000 600,000 0

73399H1W8 PORT MEADOW FD SERS A SHRS UNRESTD SERS 12
10-14-DP

1,000 10/31/14 BUY 595 1,000.0000 0 1,000,000 1,000,000 0

733998G10 PORT MEADOW FUND
2,260 08/01/14 BUY 439 1,000.0000 0 2,260,000 2,260,000 0

74499CJO5 PSQ SICAVSPCONOPP FDUSD-DP
1,720,000 01/30/15 BUY 743 1.0000 0 1,720,000 1,720,000 0

17,200 04/23/15 SELL 941 115.3792 0 1,720,000 1,984,522 264,522

744992389 PSQUARED SICAV PLC
1,190,000 11/28/14 SELL 644 1.0000 0 1,190,000 1,190,000 0

11,900 11/28/14 BUY 645 100.0000 0 1,190,000 1,190,000 0

749997466 RCTS - CORE PLUS FIXED INCOME
554,767 10/01/14 SELL 539 13.5192 0 5,666,395 7,500,000 1,833,605
554,767 10/01/14 SELL 540 13.5192 0 5,666,395 7,500,000 1,833,605

1,463,730 12/01/14 SELL 542 13.6637 0 14,950,551 20,000,000 5,049,449
1,969,783 04/02/15 SELL 544 13.9102 0 20,119,386 27,400,000 7,280,614
109,354 04/13/15 SELL 546 13.9102 0 1,116,941 1,521,129 404,188
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890999J63 RCTS EMERGING MARKETS DEBT
382,212 11/01/14 SELL 470 15.6981 0 3,900,956 6,000,000 2,099,044

755990363 RCTS EMERGING MARKETS EQUITY
597,509 06/05/15 SELL 401 12.5065 0 6,306,382 7,472,751 1,166,369
335,412 06/05/15 SELL 402 12.5065 0 3,540,086 4,194,827 654,741
64,888 06/09/15 SELL 406 12.5065 0 684,857 811,521 126,665
64,888 06/09/15 SELL 407 12.5065 0 684,857 811,521 126,665

755996626 RCTS GLOBAL FIXED INCOME
125,342 10/01/14 SELL 496 15.1585 0 1,215,321 1,900,000 684,679

2,319 10/10/14 SELL 499 15.1586 0 22,487 35,155 12,668

890999J71 RCTS HIGH YIELD FIXED INCOME
272,856 04/02/15 SELL 420 16.4922 0 2,728,563 4,500,000 1,771,437
17,430 04/13/15 SELL 422 16.4922 0 174,296 287,453 113,156

755990421 RCTS INFLATION PROTECTED FIXED INCOME
872,828 07/01/14 SELL 19 14.7795 0 11,098,525 12,900,000 1,801,475
50,645 07/17/14 SELL 18 14.7795 0 643,975 748,503 104,528

749990339 RCTS INTERNATIONAL LARGE CAP GROWTH EQUITY
32,377 06/30/14 SELL 558 10.8562 0 270,730 351,489 80,759

114,784 06/30/14 SELL 564 10.8562 0 959,812 1,246,125 286,313

755990272 RCTS LARGE CAP AGGRESSIVE GROWTH US EQUITY
691,643 01/28/15 SELL 716 21.1692 0 6,232,354 14,641,504 8,409,151

749994786 RCTS LARGE CAP AGGRESSIVE VALUE US EQUITY
1,037,876 01/28/15 SELL 717 13.1993 0 7,784,823 13,699,200 5,914,378

755990355 RCTS LARGE CAP ENHANCED US EQUITY
576,581 02/02/15 SELL 727 15.3652 0 4,919,151 8,859,295 3,940,144
67,740 02/13/15 SELL 726 15.3633 0 577,927 1,040,705 462,778
67,740 02/13/15 BUY 1520 15.3633 0 1,040,705 1,040,705 0
67,731 02/13/15 SELL 1521 15.3652 0 1,040,574 1,040,705 130
24,191 02/20/15 SELL 725 15.3652 0 206,388 371,701 165,313

8 02/24/15 SELL 1522 15.3650 0 130 130 0

755990256 RCTS LARGE CAP TRAD GROWTH US EQUITY
162,494 06/01/15 SELL 1538 18.4622 0 1,618,460 3,000,000 1,381,540

755990264 RCTS LARGE CAP TRAD VALUE US EQUITY
192,149 06/01/15 SELL 1539 15.6129 0 1,616,890 3,000,000 1,383,110

755995826 RCTS LNG DUR FIX INC
1,323,486 10/01/14 SELL 74 13.6760 0 14,629,892 18,100,000 3,470,108
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1,323,486 10/01/14 SELL 75 13.6760 0 14,629,892 18,100,000 3,470,108
34,571 10/01/14 SELL 76 13.6760 0 382,153 472,797 90,644
34,571 10/01/14 SELL 77 13.6760 0 382,153 472,797 90,644

755990322 RCTS SMALL CAP INDEX INTL EQUITY
191,135 02/02/15 SELL 568 15.6957 0 2,191,390 3,000,000 808,610
25,227 05/22/15 SELL 574 17.2732 0 289,228 435,746 146,519

749998654 RCTS SMALL MID CAP CORE US EQUITY
25,454 03/13/15 SELL 1527 14.4988 0 233,340 369,048 135,708

755992583 RCTS SMALL MID CAP GROWTH US EQUITY
432,454 03/02/15 SELL 1526 15.4930 0 3,773,731 6,700,000 2,926,269
11,813 03/13/15 SELL 1528 15.4930 0 103,086 183,022 79,936

755990371 RCTS SMALL MID CAP VALUE US EQUITY
14,359 03/30/15 SELL 1530 15.4306 0 131,083 221,567 90,484

993300037 REALIZED G/L FUTURFUTURES CONTRACTS
0 08/01/14 INT - 24739 .0000 0 0 0 0

757992227 REDWOOD OFFSHORE FUND LTD CLASS A SERIES I 1
60,000 07/31/14 BUY 409 100.0000 0 6,000,000 6,000,000 0

8B5031B ROYAL HOLDINGS INC TL L1 COV LX144982
SEMI-ANN. 0.000% 06/10/2022
300,000 06/12/15 BUY 836 99.5000 0 298,500 298,500 0

78599ME34 SACHEM HEAD OFFSHORE LTD
3,750 09/02/14 BUY 532 1,000.0000 0 3,750,000 3,750,000 0

785991118 SACHEM OFFSHORE LTD-DP
5,000 10/31/14 BUY 606 1,000.0000 0 5,000,000 5,000,000 0

8B1773B SAGE PRODUCTS, INC. TERM LOAN LX128374
SEMI-ANN. 0.000% 12/13/2019
100,000 06/02/15 BUY 721 100.0000 0 100,000 100,000 0

8B3295B SBA COMMUNICATIONS INC TL B 1L LX144920 BL1736778
SEMI-ANN. 0.000% 06/08/2022
400,000 06/08/15 BUY 764 99.0000 0 396,000 396,000 0

G79994524 SEG PARTNERS OFFSHORE, LTD.
4,743 07/25/14 SELL 418 291.4314 0 1,044,953 1,382,276 337,324
250 03/17/15 SELL 880 291.1686 0 55,047 72,751 17,704
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7B6186B SENSATA TECHNOLOGIES (NETHERLANDS) TERM LOAN B
SEMI-ANN. 0.000% 10/11/2021
250,000 05/06/15 BUY 553 99.7500 0 249,375 249,375 0

(250,000)05/06/15 RBUY 1137 99.7500 0 (249,375) (249,375) 0
249,375 05/06/15 RBBUY 1138 100.0000 0 249,375 249,375 0
249,375 06/25/15 SELL 1139 100.5719 0 249,375 250,801 1,426

81699A525 SENSATO S1 ASIA PACIFIC OFFSHORE FUND, LTD
7,030 02/26/15 BUY 778 1,000.0000 0 7,030,000 7,030,000 0

820990646 SHELLBACK OFFSHORE FUND LTD
600 07/31/14 SELL 420 1,000.0000 0 600,000 600,000 0

2,600 01/30/15 SELL 737 1,000.0000 0 2,600,000 2,600,000 0

82399GO48 SHELLBACK OFFSHORE FUND LTD CL C SHS NR SERS 10 14
DP

4,000 10/30/14 BUY 572 1,000.0000 0 4,000,000 4,000,000 0
4,000 01/30/15 SELL 740 1,000.0000 0 4,000,000 4,000,000 0

824997159 SHELLBACK OFFSHORE FUND LTD. CL C NR SER AUG 2014
1,300 08/01/14 BUY 435 1,000.0000 0 1,300,000 1,300,000 0
1,300 01/30/15 SELL 738 1,000.0000 0 1,300,000 1,300,000 0

82399TA11 SHELLBACK OFFSHORE FUND, LTD
1,404 01/30/15 BUY 723 1,068.0414 0 1,500,000 1,500,000 0
2,657 01/30/15 BUY 733 978.6471 0 2,600,000 2,600,000 0
602 01/30/15 BUY 735 995.9399 0 600,000 600,000 0

1,305 01/30/15 BUY 739 996.0091 0 1,300,000 1,300,000 0
3,889 01/30/15 BUY 741 1,028.4508 0 4,000,000 4,000,000 0

820994523 SHELLBACK OSSHORE FD, LTD CL C SERS JUN 14
600 07/31/14 BUY 421 1,000.0000 0 600,000 600,000 0
600 01/30/15 SELL 734 1,000.0000 0 600,000 600,000 0

4A1900B SMART & FINAL ; TL - LIEN 1 COV LITE LOAN/TERM ;
SEMI-ANN. 0.000% 11/15/2019
500,000 05/08/15 BUY 559 100.0000 0 500,000 500,000 0
500,000 06/22/15 SELL 905 100.0000 0 500,000 500,000 0

7B4816B STERIGENICS-NORDION HOLDINGS, LLC TERM LOAN B
SEMI-ANN. 0.000% 05/06/2022
450,000 05/08/15 BUY 565 99.7500 0 448,875 448,875 0

86199AG19 STONE MILLINER MACRO FUND INC.
4,910 02/26/15 BUY 777 1,000.0000 0 4,910,000 4,910,000 0
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SEK COLL SWEDISH KRONA
CASH COLLATERAL

70 07/28/14 BUY 3066 SEK 1.0000 0 10 10 0
70 07/28/14 SELL 71986 SEK 1.0000 0 10 10 0

191,673 02/16/15 SHORT 8546 SEK 1.0000 0 22,850 22,850 0
191,673 02/17/15 COVER 8592 SEK 1.0000 0 22,850 22,979 (129)
480,411 02/17/15 BUY 8594 SEK 1.0000 0 57,594 57,594 0

871999744 SYMMETRY INTERNATIONAL FUND LIMITED CLASS A-UR
(VOTING)

4,200 01/30/15 BUY 709 1,000.0000 0 4,200,000 4,200,000 0

871999702 SYMMETRY INTERNATIONAL FUND LIMITED CLASS B-UR
(NON-VOTING)

1,800 01/30/15 BUY 707 1,000.0000 0 1,800,000 1,800,000 0

873992515 TACONIC OPPORTUNITY OFFSHORE FUND LTD.
350 08/27/14 SELL 457 1,191.4099 0 349,770 416,720 66,950
262 02/26/15 SELL 790 1,146.2966 0 262,328 300,705 38,378
788 05/28/15 SELL 1015 1,172.0382 0 737,902 923,099 185,198

3B3215B TIBCO SOFTWARE INC TLB 1ST LIEN
SEMI-ANN. 0.000% 11/04/2020
400,000 05/08/15 BUY 558 100.3750 0 401,500 401,500 0

(400,000)05/08/15 RBUY 866 100.3750 0 (401,500) (401,500) 0
399,000 05/08/15 RBBUY 867 99.8493 0 398,399 398,399 0
100,000 06/17/15 BUY 868 99.8750 0 99,875 99,875 0

88699CJK1 TIG ARBITRAGE ENCHANCED-DP
1,200 01/30/15 BUY 722 1,000.0000 0 1,200,000 1,200,000 0

88699K411 TIG ARBITRAGE ENHANCED, LTD OPEN-END FUND USD
8,000 10/30/14 BUY 568 1,000.0000 0 8,000,000 8,000,000 0

88699T156 TIG ARBITRAGE OPPORTUNITY FUND I LP
278,032 11/28/14 SELL 646 1.0000 0 278,032 278,032 0

1 11/28/14 BUY 647 278,032.0400 0 278,032 278,032 0

872997B26 TIG SECURITIZED ASSET FUND, LTD
3,800 08/01/14 BUY 438 1,000.0000 0 3,800,000 3,800,000 0

88699H1D5 TIG SUN FDLTD A - DP
2,500 05/29/15 BUY 982 1,000.0000 0 2,500,000 2,500,000 0

886998KA0 TIG SUNRISE FUND, LTD
5,000 11/07/14 BUY 634 1,000.0000 0 5,000,000 5,000,000 0
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8B0632B TOUCHTUNES INTERACTIVE NTWK TL L1 LX144445
SEMI-ANN. 0.000% 05/28/2021
250,000 05/28/15 BUY 667 99.5000 0 248,750 248,750 0

7B5673B TRANSDIGM INC TRANCHE E-1 TERM LOAN FIRST LIEN
SEMI-ANN. 0.000% 05/05/2022
550,000 05/13/15 BUY 567 99.5000 0 547,250 547,250 0
550,000 06/25/15 SELL 930 98.8750 0 547,250 543,813 (3,438)

(550,000)06/25/15 RSELL 1031 98.8750 0 (547,250) (543,813) 3,438
548,691 06/25/15 RBSELL 1032 98.8750 0 545,948 542,518 (3,429)

172994162 TRI-PARTY REPO CITIGROUP 5.34% 25/AUG/2006
5.340% 08/25/2006

5,553 09/30/14 BUY 543 74,371.3996 0 4,130,000 4,130,000 0
5,553 09/30/14 SELL 546 74,371.3996 0 4,130,000 4,130,000 0

7B1037B TRINSEO MATERIALS OPERATING S.C.A. TERM LOAN
SEMI-ANN. 0.000% 10/15/2021
300,000 05/05/15 BUY 563 100.6250 0 301,875 301,875 0

90299KL20 TWO SIGMA ABSOLUTE RET MARCO CAYMAN FIUND, LTD CL
A1 SERS 1D 2015-DP

3,011 05/14/15 BUY 977 1,000.0000 0 3,011,000 3,011,000 0

G91992829 TWO SIGMA ABSOLUTE RETURN ENHANCED CAYMAN FUND LTD
CLASS A1

4,517 07/31/14 BUY 410 1,226.4482 0 5,540,000 5,540,000 0

90199AB16 TWO SIGMA ABSOLUTE RETURN MACRO ENHANCED CAYMAN
FUND LTD

3,000 09/02/14 BUY 488 1,000.0000 0 3,000,000 3,000,000 0
2,988 05/14/15 SELL 976 1,060.5095 0 3,000,000 3,168,771 168,771

------------------ ------------ ------------------ ------------------ ----------------
2,773,506,701 BROKER TOTAL 14,372 1,794,740,008 1,857,337,046 63,042,545
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BROKER 0800003 MEMO-MASTER NOTES/POOLED FUNDS
--------------- ------------------------------

481992JQ9 JPM PRIME MM FUND-CAPITAL SHS
MONTHLY VARIABLE 12/31/2049

152,272,039 07/31/14 BUY 526 100.0000 0 152,272,039 152,272,039 0
79,660,440 07/31/14 SELL 24731 100.0000 0 79,660,440 79,660,440 0
57,160,000 12/23/14 BUY 654 100.0000 0 57,160,000 57,160,000 0
57,160,000 12/24/14 SELL 655 100.0000 0 57,160,000 57,160,000 0
75,684,870 03/02/15 BUY 685 100.0000 0 75,684,870 75,684,870 0
69,737,806 03/02/15 SELL 1489 100.0000 0 69,737,806 69,737,806 0
60,243,805 04/01/15 SELL 71140716 100.0000 0 60,243,805 60,243,805 0

102,279,404 06/02/15 SELL 1933 100.0000 0 102,279,404 102,279,404 0
18 07/01/14 BUY 11 100.0000 0 18 18 0
35 07/01/14 BUY 27 100.0000 0 35 35 0

47,891 07/01/14 SELL 58 100.0000 0 47,891 47,891 0
2 07/01/14 BUY 170 100.0000 0 2 2 0

4,321 07/01/14 BUY 240 100.0000 0 4,321 4,321 0
75 07/01/14 BUY 329 100.0000 0 75 75 0

42,614,579 07/01/14 BUY 390 100.0000 0 42,614,579 42,614,579 0
112,475 07/01/14 BUY 522 100.0000 0 112,475 112,475 0

9,333 07/01/14 BUY 545 100.0000 0 9,333 9,333 0
654,584 07/01/14 BUY 548 100.0000 0 654,584 654,584 0

11 07/01/14 BUY 897 100.0000 0 11 11 0
36,320 07/01/14 BUY 1198 100.0000 0 36,320 36,320 0

4 07/01/14 BUY 2251 100.0000 0 4 4 0
283,531 07/01/14 BUY 2512 100.0000 0 283,531 283,531 0

1 07/01/14 BUY 3789 100.0000 0 1 1 0
9 07/01/14 BUY 5298 100.0000 0 9 9 0
5 07/01/14 BUY 6502 100.0000 0 5 5 0

47,580,654 07/01/14 BUY 24593 100.0000 0 47,580,654 47,580,654 0
299,193 07/01/14 BUY 71566 100.0000 0 299,193 299,193 0

3 07/01/14 BUY 70866824 100.0000 0 3 3 0
42,538 07/01/14 SELL 71139883 100.0000 0 42,538 42,538 0

182,237 07/02/14 BUY 62 100.0000 0 182,237 182,237 0
140,023 07/02/14 BUY 244 100.0000 0 140,023 140,023 0

12,937,240 07/02/14 SELL 396 100.0000 0 12,937,240 12,937,240 0
145,787 07/02/14 BUY 529 100.0000 0 145,787 145,787 0
282,727 07/02/14 BUY 552 100.0000 0 282,727 282,727 0
428,881 07/02/14 BUY 555 100.0000 0 428,881 428,881 0

12,900,000 07/02/14 BUY 694 100.0000 0 12,900,000 12,900,000 0
99,576 07/02/14 SELL 1227 100.0000 0 99,576 99,576 0

307,219 07/02/14 BUY 2559 100.0000 0 307,219 307,219 0
807,626 07/02/14 BUY 24604 100.0000 0 807,626 807,626 0
175,047 07/02/14 SELL 71591 100.0000 0 175,047 175,047 0
38,719 07/02/14 SELL 71139885 100.0000 0 38,719 38,719 0

297,406 07/03/14 BUY 65 100.0000 0 297,406 297,406 0
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19,855 07/03/14 BUY 247 100.0000 0 19,855 19,855 0
666,370 07/03/14 SELL 402 100.0000 0 666,370 666,370 0
58,050 07/03/14 SELL 534 100.0000 0 58,050 58,050 0
40,090 07/03/14 BUY 557 100.0000 0 40,090 40,090 0
98,600 07/03/14 BUY 560 100.0000 0 98,600 98,600 0
37,716 07/03/14 BUY 1242 100.0000 0 37,716 37,716 0
33,961 07/03/14 BUY 2586 100.0000 0 33,961 33,961 0

463,300 07/03/14 BUY 24613 100.0000 0 463,300 463,300 0
351,489 07/07/14 BUY 2 100.0000 0 351,489 351,489 0
105,531 07/07/14 BUY 68 100.0000 0 105,531 105,531 0
103,455 07/07/14 BUY 250 100.0000 0 103,455 103,455 0
591,379 07/07/14 BUY 409 100.0000 0 591,379 591,379 0
89,100 07/07/14 BUY 539 100.0000 0 89,100 89,100 0

208,890 07/07/14 BUY 562 100.0000 0 208,890 208,890 0
133,110 07/07/14 BUY 565 100.0000 0 133,110 133,110 0
162,482 07/07/14 BUY 1269 100.0000 0 162,482 162,482 0
165,379 07/07/14 BUY 2637 100.0000 0 165,379 165,379 0
202,742 07/07/14 BUY 24621 100.0000 0 202,742 202,742 0
61,000 07/07/14 SELL 71667 100.0000 0 61,000 61,000 0
5,516 07/07/14 SELL 71139887 100.0000 0 5,516 5,516 0

76,683 07/08/14 BUY 13 100.0000 0 76,683 76,683 0
105,531 07/08/14 SELL 71 100.0000 0 105,531 105,531 0
68,970 07/08/14 SELL 253 100.0000 0 68,970 68,970 0

377,661 07/08/14 SELL 415 100.0000 0 377,661 377,661 0
272,700 07/08/14 SELL 544 100.0000 0 272,700 272,700 0
139,260 07/08/14 SELL 567 100.0000 0 139,260 139,260 0
433,840 07/08/14 SELL 570 100.0000 0 433,840 433,840 0
41,847 07/08/14 SELL 1284 100.0000 0 41,847 41,847 0

310,876 07/08/14 SELL 2664 100.0000 0 310,876 310,876 0
47,876 07/08/14 BUY 3791 100.0000 0 47,876 47,876 0
4,112 07/08/14 BUY 24629 100.0000 0 4,112 4,112 0

115,906 07/08/14 BUY 71696 100.0000 0 115,906 115,906 0
1,334 07/08/14 BUY 71139890 100.0000 0 1,334 1,334 0

2,569,064 07/09/14 BUY 21 100.0000 0 2,569,064 2,569,064 0
220,656 07/09/14 SELL 74 100.0000 0 220,656 220,656 0
110,770 07/09/14 SELL 256 100.0000 0 110,770 110,770 0

1,494,981 07/09/14 BUY 421 100.0000 0 1,494,981 1,494,981 0
159,300 07/09/14 SELL 551 100.0000 0 159,300 159,300 0
223,660 07/09/14 SELL 572 100.0000 0 223,660 223,660 0
512,720 07/09/14 SELL 575 100.0000 0 512,720 512,720 0

1,969 07/09/14 SELL 1299 100.0000 0 1,969 1,969 0
352,382 07/09/14 SELL 2691 100.0000 0 352,382 352,382 0
538,140 07/09/14 SELL 71728 100.0000 0 538,140 538,140 0

1,400 07/09/14 SELL 71139892 100.0000 0 1,400 1,400 0
2,920,553 07/10/14 SELL 53 100.0000 0 2,920,553 2,920,553 0
143,906 07/10/14 SELL 77 100.0000 0 143,906 143,906 0
71,060 07/10/14 BUY 259 100.0000 0 71,060 71,060 0
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791,025 07/10/14 BUY 428 100.0000 0 791,025 791,025 0
6,750 07/10/14 SELL 556 100.0000 0 6,750 6,750 0

143,480 07/10/14 BUY 577 100.0000 0 143,480 143,480 0
170,085 07/10/14 BUY 580 100.0000 0 170,085 170,085 0
38,752 07/10/14 BUY 1314 100.0000 0 38,752 38,752 0
63,431 07/10/14 BUY 2718 100.0000 0 63,431 63,431 0

196,664 07/10/14 SELL 24644 100.0000 0 196,664 196,664 0
57,785 07/10/14 BUY 71758 100.0000 0 57,785 57,785 0

1,759,832 07/11/14 SELL 16 100.0000 0 1,759,832 1,759,832 0
798,197 07/11/14 BUY 81 100.0000 0 798,197 798,197 0
166,111 07/11/14 SELL 173 100.0000 0 166,111 166,111 0
98,230 07/11/14 SELL 262 100.0000 0 98,230 98,230 0

32,177,663 07/11/14 BUY 330 100.0000 0 32,177,663 32,177,663 0
15,306,541 07/11/14 BUY 436 100.0000 0 15,306,541 15,306,541 0

178,200 07/11/14 SELL 561 100.0000 0 178,200 178,200 0
198,340 07/11/14 SELL 582 100.0000 0 198,340 198,340 0
59,810 07/11/14 SELL 589 100.0000 0 59,810 59,810 0

3,590,937 07/11/14 SELL 1388 100.0000 0 3,590,937 3,590,937 0
1,888,190 07/11/14 BUY 2735 100.0000 0 1,888,190 1,888,190 0

21,800 07/11/14 BUY 24654 100.0000 0 21,800 21,800 0
38,858 07/11/14 BUY 71789 100.0000 0 38,858 38,858 0
70,334 07/11/14 SELL 71139914 100.0000 0 70,334 70,334 0

321,223 07/14/14 BUY 19 100.0000 0 321,223 321,223 0
48,070 07/14/14 BUY 265 100.0000 0 48,070 48,070 0

32,177,663 07/14/14 SELL 344 100.0000 0 32,177,663 32,177,663 0
1,032,273 07/14/14 BUY 345 100.0000 0 1,032,273 1,032,273 0
1,064,610 07/14/14 SELL 444 100.0000 0 1,064,610 1,064,610 0

27,000 07/14/14 SELL 566 100.0000 0 27,000 27,000 0
97,060 07/14/14 BUY 587 100.0000 0 97,060 97,060 0
37,335 07/14/14 BUY 594 100.0000 0 37,335 37,335 0

12,900,000 07/14/14 SELL 698 100.0000 0 12,900,000 12,900,000 0
34,466 07/14/14 SELL 1390 100.0000 0 34,466 34,466 0
11,286 07/14/14 SELL 2743 100.0000 0 11,286 11,286 0
5,222 07/14/14 BUY 24662 100.0000 0 5,222 5,222 0

96,643 07/14/14 SELL 71820 100.0000 0 96,643 96,643 0
513,941 07/14/14 SELL 71139920 100.0000 0 513,941 513,941 0
89,870 07/15/14 BUY 268 100.0000 0 89,870 89,870 0

23,252,207 07/15/14 BUY 352 100.0000 0 23,252,207 23,252,207 0
385,504 07/15/14 BUY 452 100.0000 0 385,504 385,504 0
79,650 07/15/14 BUY 571 100.0000 0 79,650 79,650 0

181,460 07/15/14 BUY 592 100.0000 0 181,460 181,460 0
277,065 07/15/14 BUY 599 100.0000 0 277,065 277,065 0
548,383 07/15/14 BUY 1475 100.0000 0 548,383 548,383 0
58,528 07/15/14 BUY 2750 100.0000 0 58,528 58,528 0
7,415 07/15/14 BUY 24671 100.0000 0 7,415 7,415 0

528,579 07/15/14 SELL 71139925 100.0000 0 528,579 528,579 0
321,223 07/16/14 SELL 24 100.0000 0 321,223 321,223 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

31,350 07/16/14 SELL 271 100.0000 0 31,350 31,350 0
1,598,983 07/16/14 BUY 346 100.0000 0 1,598,983 1,598,983 0

22,330,336 07/16/14 SELL 362 100.0000 0 22,330,336 22,330,336 0
23,832,417 07/16/14 BUY 463 100.0000 0 23,832,417 23,832,417 0

132,300 07/16/14 SELL 576 100.0000 0 132,300 132,300 0
63,300 07/16/14 SELL 597 100.0000 0 63,300 63,300 0
84,495 07/16/14 SELL 604 100.0000 0 84,495 84,495 0
29,674 07/16/14 BUY 1514 100.0000 0 29,674 29,674 0
18,402 07/16/14 SELL 2757 100.0000 0 18,402 18,402 0

69 07/16/14 BUY 24679 100.0000 0 69 69 0
101,307 07/16/14 SELL 71139927 100.0000 0 101,307 101,307 0
71,060 07/17/14 BUY 274 100.0000 0 71,060 71,060 0

921,871 07/17/14 SELL 364 100.0000 0 921,871 921,871 0
730,000 07/17/14 BUY 365 100.0000 0 730,000 730,000 0

2,712,639 07/17/14 BUY 471 100.0000 0 2,712,639 2,712,639 0
62,100 07/17/14 SELL 581 100.0000 0 62,100 62,100 0

143,480 07/17/14 BUY 602 100.0000 0 143,480 143,480 0
259,380 07/17/14 BUY 609 100.0000 0 259,380 259,380 0
453,245 07/17/14 BUY 1557 100.0000 0 453,245 453,245 0
881,615 07/17/14 SELL 2789 100.0000 0 881,615 881,615 0

8,132 07/17/14 SELL 71139929 100.0000 0 8,132 8,132 0
321,223 07/18/14 BUY 26 100.0000 0 321,223 321,223 0
221,540 07/18/14 SELL 277 100.0000 0 221,540 221,540 0
151,891 07/18/14 BUY 365 100.0000 0 151,891 151,891 0

1,072,606 07/18/14 SELL 479 100.0000 0 1,072,606 1,072,606 0
34 07/18/14 SELL 562 100.0000 0 34 34 0

245,700 07/18/14 SELL 586 100.0000 0 245,700 245,700 0
447,320 07/18/14 SELL 607 100.0000 0 447,320 447,320 0
501,075 07/18/14 SELL 614 100.0000 0 501,075 501,075 0
615,258 07/18/14 SELL 1596 100.0000 0 615,258 615,258 0
191,215 07/18/14 SELL 2816 100.0000 0 191,215 191,215 0
88,844 07/18/14 BUY 71891 100.0000 0 88,844 88,844 0

450,765 07/18/14 BUY 71139938 100.0000 0 450,765 450,765 0
188,100 07/21/14 BUY 280 100.0000 0 188,100 188,100 0

1,097,992 07/21/14 BUY 485 100.0000 0 1,097,992 1,097,992 0
34 07/21/14 BUY 563 100.0000 0 34 34 0

234,900 07/21/14 BUY 591 100.0000 0 234,900 234,900 0
379,800 07/21/14 BUY 612 100.0000 0 379,800 379,800 0
296,715 07/21/14 BUY 619 100.0000 0 296,715 296,715 0
210,720 07/21/14 BUY 1637 100.0000 0 210,720 210,720 0
20,064 07/21/14 SELL 2843 100.0000 0 20,064 20,064 0

95 07/21/14 SELL 71139940 100.0000 0 95 95 0
55,385 07/22/14 SELL 283 100.0000 0 55,385 55,385 0
2,744 07/22/14 SELL 491 100.0000 0 2,744 2,744 0

56,700 07/22/14 SELL 596 100.0000 0 56,700 56,700 0
111,830 07/22/14 SELL 617 100.0000 0 111,830 111,830 0
151,305 07/22/14 SELL 624 100.0000 0 151,305 151,305 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

78,002 07/22/14 SELL 666 100.0000 0 78,002 78,002 0
219,280 07/22/14 SELL 1668 100.0000 0 219,280 219,280 0
87,646 07/22/14 SELL 2872 100.0000 0 87,646 87,646 0
89,870 07/23/14 BUY 290 100.0000 0 89,870 89,870 0

691,803 07/23/14 BUY 497 100.0000 0 691,803 691,803 0
105,300 07/23/14 BUY 601 100.0000 0 105,300 105,300 0
181,460 07/23/14 BUY 622 100.0000 0 181,460 181,460 0
192,570 07/23/14 BUY 630 100.0000 0 192,570 192,570 0
243,108 07/23/14 BUY 1707 100.0000 0 243,108 243,108 0
264,631 07/23/14 BUY 2902 100.0000 0 264,631 264,631 0

1,523 07/23/14 SELL 71139942 100.0000 0 1,523 1,523 0
61,655 07/24/14 BUY 293 100.0000 0 61,655 61,655 0

384,803 07/24/14 BUY 503 100.0000 0 384,803 384,803 0
43,200 07/24/14 BUY 607 100.0000 0 43,200 43,200 0

124,490 07/24/14 BUY 634 100.0000 0 124,490 124,490 0
64,845 07/24/14 BUY 636 100.0000 0 64,845 64,845 0
80,831 07/24/14 SELL 1746 100.0000 0 80,831 80,831 0
48,141 07/24/14 BUY 2933 100.0000 0 48,141 48,141 0
2,516 07/24/14 BUY 71139944 100.0000 0 2,516 2,516 0

1,006,475 07/25/14 SELL 87 100.0000 0 1,006,475 1,006,475 0
903,925 07/25/14 BUY 297 100.0000 0 903,925 903,925 0

1,487,333 07/25/14 BUY 370 100.0000 0 1,487,333 1,487,333 0
5,315,568 07/25/14 SELL 510 100.0000 0 5,315,568 5,315,568 0
688,500 07/25/14 BUY 611 100.0000 0 688,500 688,500 0

1,825,150 07/25/14 BUY 631 100.0000 0 1,825,150 1,825,150 0
1,572,000 07/25/14 BUY 640 100.0000 0 1,572,000 1,572,000 0
183,892 07/25/14 BUY 1792 100.0000 0 183,892 183,892 0

10,491,903 07/25/14 SELL 2970 100.0000 0 10,491,903 10,491,903 0
2,420 07/25/14 BUY 24726 100.0000 0 2,420 2,420 0

12,000,000 07/25/14 BUY 71139946 100.0000 0 12,000,000 12,000,000 0
357,188 07/28/14 BUY 91 100.0000 0 357,188 357,188 0

2,598,984 07/28/14 BUY 374 100.0000 0 2,598,984 2,598,984 0
72,288 07/28/14 BUY 512 100.0000 0 72,288 72,288 0
87,271 07/28/14 BUY 1831 100.0000 0 87,271 87,271 0

1,857,089 07/28/14 SELL 3004 100.0000 0 1,857,089 1,857,089 0
858 07/28/14 BUY 24728 100.0000 0 858 858 0

1,105 07/28/14 SELL 71139948 100.0000 0 1,105 1,105 0
127,000 07/29/14 SELL 94 100.0000 0 127,000 127,000 0
548,670 07/29/14 BUY 376 100.0000 0 548,670 548,670 0
29,755 07/29/14 BUY 514 100.0000 0 29,755 29,755 0

121,985 07/29/14 BUY 1874 100.0000 0 121,985 121,985 0
6,273 07/29/14 SELL 3072 100.0000 0 6,273 6,273 0

26,764 07/29/14 SELL 71139950 100.0000 0 26,764 26,764 0
261,938 07/30/14 BUY 97 100.0000 0 261,938 261,938 0

4,576,733 07/30/14 BUY 383 100.0000 0 4,576,733 4,576,733 0
21,261,220 07/30/14 SELL 519 100.0000 0 21,261,220 21,261,220 0

70,344 07/30/14 BUY 1917 100.0000 0 70,344 70,344 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

755,980 07/30/14 SELL 3105 100.0000 0 755,980 755,980 0
7,481,774 07/30/14 SELL 71139957 100.0000 0 7,481,774 7,481,774 0
571,500 07/31/14 SELL 100 100.0000 0 571,500 571,500 0

6,349,598 07/31/14 SELL 299 100.0000 0 6,349,598 6,349,598 0
11,705,817 07/31/14 SELL 402 100.0000 0 11,705,817 11,705,817 0
15,594,754 07/31/14 SELL 615 100.0000 0 15,594,754 15,594,754 0
50,416,887 07/31/14 SELL 643 100.0000 0 50,416,887 50,416,887 0

7,539 07/31/14 BUY 899 100.0000 0 7,539 7,539 0
117,246 07/31/14 BUY 1960 100.0000 0 117,246 117,246 0
157,098 07/31/14 BUY 3138 100.0000 0 157,098 157,098 0
334,985 07/31/14 SELL 5401 100.0000 0 334,985 334,985 0

3,668,004 07/31/14 SELL 71139969 100.0000 0 3,668,004 3,668,004 0
22 08/01/14 BUY 28 100.0000 0 22 22 0

15,981 08/01/14 BUY 104 100.0000 0 15,981 15,981 0
2 08/01/14 BUY 184 100.0000 0 2 2 0

174 08/01/14 BUY 301 100.0000 0 174 174 0
254 08/01/14 BUY 404 100.0000 0 254 254 0

43,523 08/01/14 SELL 531 100.0000 0 43,523 43,523 0
480 08/01/14 BUY 619 100.0000 0 480 480 0

1,088 08/01/14 BUY 636 100.0000 0 1,088 1,088 0
1,553 08/01/14 BUY 645 100.0000 0 1,553 1,553 0
130 08/01/14 BUY 673 100.0000 0 130 130 0
153 08/01/14 BUY 701 100.0000 0 153 153 0
13 08/01/14 BUY 901 100.0000 0 13 13 0

550,224 08/01/14 SELL 2004 100.0000 0 550,224 550,224 0
5 08/01/14 BUY 2513 100.0000 0 5 5 0

5,098,823 08/01/14 SELL 3172 100.0000 0 5,098,823 5,098,823 0
3 08/01/14 BUY 3793 100.0000 0 3 3 0

11 08/01/14 BUY 5403 100.0000 0 11 11 0
2,518 08/01/14 BUY 24733 100.0000 0 2,518 2,518 0

88,844 08/01/14 SELL 72020 100.0000 0 88,844 88,844 0
4 08/01/14 BUY 70866826 100.0000 0 4 4 0

342,340 08/01/14 SELL 71139977 100.0000 0 342,340 342,340 0
298 08/04/14 SELL 29 100.0000 0 298 298 0

95,204 08/04/14 BUY 108 100.0000 0 95,204 95,204 0
12 08/04/14 SELL 304 100.0000 0 12 12 0

176,767 08/04/14 BUY 413 100.0000 0 176,767 176,767 0
29,814 08/04/14 BUY 537 100.0000 0 29,814 29,814 0

26 08/04/14 SELL 623 100.0000 0 26 26 0
25 08/04/14 SELL 640 100.0000 0 25 25 0
36 08/04/14 SELL 647 100.0000 0 36 36 0

158 08/04/14 SELL 676 100.0000 0 158 158 0
778,009 08/04/14 SELL 2073 100.0000 0 778,009 778,009 0

1,297,699 08/04/14 SELL 3233 100.0000 0 1,297,699 1,297,699 0
43,107 08/04/14 SELL 71139979 100.0000 0 43,107 43,107 0

286,394 08/05/14 BUY 31 100.0000 0 286,394 286,394 0
31,750 08/05/14 BUY 111 100.0000 0 31,750 31,750 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

177,796 08/05/14 SELL 539 100.0000 0 177,796 177,796 0
379,453 08/05/14 SELL 2109 100.0000 0 379,453 379,453 0

1,041,246 08/05/14 BUY 3271 100.0000 0 1,041,246 1,041,246 0
271,504 08/05/14 BUY 72051 100.0000 0 271,504 271,504 0
111,125 08/06/14 BUY 114 100.0000 0 111,125 111,125 0

32,577,042 08/06/14 BUY 545 100.0000 0 32,577,042 32,577,042 0
73,861 08/06/14 SELL 679 100.0000 0 73,861 73,861 0

23,308,938 08/06/14 SELL 2156 100.0000 0 23,308,938 23,308,938 0
9,299,673 08/06/14 SELL 3307 100.0000 0 9,299,673 9,299,673 0

76,531 08/07/14 BUY 33 100.0000 0 76,531 76,531 0
7,938 08/07/14 SELL 117 100.0000 0 7,938 7,938 0
9,679 08/07/14 SELL 547 100.0000 0 9,679 9,679 0

72,908 08/07/14 BUY 905 100.0000 0 72,908 72,908 0
72,204 08/07/14 BUY 2567 100.0000 0 72,204 72,204 0
47,781 08/07/14 BUY 3795 100.0000 0 47,781 47,781 0
30,972 08/07/14 SELL 71139983 100.0000 0 30,972 30,972 0

277,813 08/08/14 BUY 120 100.0000 0 277,813 277,813 0
42,617,946 08/08/14 SELL 552 100.0000 0 42,617,946 42,617,946 0
22,989,130 08/08/14 BUY 2252 100.0000 0 22,989,130 22,989,130 0
5,376,200 08/08/14 BUY 3373 100.0000 0 5,376,200 5,376,200 0
228,741 08/08/14 SELL 72103 100.0000 0 228,741 228,741 0
55,563 08/11/14 BUY 123 100.0000 0 55,563 55,563 0
64,345 08/11/14 BUY 554 100.0000 0 64,345 64,345 0

385,409 08/11/14 SELL 2325 100.0000 0 385,409 385,409 0
1,903,785 08/11/14 BUY 3406 100.0000 0 1,903,785 1,903,785 0
1,649,338 08/12/14 BUY 560 100.0000 0 1,649,338 1,649,338 0

75 08/12/14 BUY 906 100.0000 0 75 75 0
21,722 08/12/14 BUY 71140014 100.0000 0 21,722 21,722 0

844,266 08/13/14 SELL 565 100.0000 0 844,266 844,266 0
18,577 08/13/14 SELL 71140016 100.0000 0 18,577 18,577 0

325,467 08/14/14 BUY 426 100.0000 0 325,467 325,467 0
2,055,338 08/14/14 BUY 570 100.0000 0 2,055,338 2,055,338 0
257,645 08/14/14 SELL 71140021 100.0000 0 257,645 257,645 0

1,838,084 08/15/14 BUY 575 100.0000 0 1,838,084 1,838,084 0
496,639 08/15/14 SELL 71140025 100.0000 0 496,639 496,639 0
362,976 08/18/14 BUY 430 100.0000 0 362,976 362,976 0
310,669 08/18/14 BUY 580 100.0000 0 310,669 310,669 0
71,968 08/18/14 SELL 71140027 100.0000 0 71,968 71,968 0

1,764,228 08/19/14 BUY 585 100.0000 0 1,764,228 1,764,228 0
1,123,226 08/20/14 BUY 591 100.0000 0 1,123,226 1,123,226 0

6,046 08/20/14 BUY 71140029 100.0000 0 6,046 6,046 0
403,823 08/21/14 BUY 595 100.0000 0 403,823 403,823 0

323 08/21/14 SELL 71140031 100.0000 0 323 323 0
23,292,532 08/22/14 BUY 601 100.0000 0 23,292,532 23,292,532 0
22,000,000 08/22/14 SELL 2786 100.0000 0 22,000,000 22,000,000 0

641,044 08/22/14 BUY 72145 100.0000 0 641,044 641,044 0
7,000,000 08/25/14 SELL 603 100.0000 0 7,000,000 7,000,000 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

7,000,000 08/25/14 BUY 71140033 100.0000 0 7,000,000 7,000,000 0
64,037 08/26/14 BUY 444 100.0000 0 64,037 64,037 0

1,760,739 08/26/14 BUY 610 100.0000 0 1,760,739 1,760,739 0
793,700 08/27/14 BUY 615 100.0000 0 793,700 793,700 0
72,204 08/27/14 SELL 2723 100.0000 0 72,204 72,204 0

6,618,781 08/27/14 BUY 71140034 100.0000 0 6,618,781 6,618,781 0
3,000,000 08/28/14 BUY 4 100.0000 0 3,000,000 3,000,000 0
9,000,000 08/28/14 BUY 9 100.0000 0 9,000,000 9,000,000 0
4,492,199 08/28/14 BUY 461 100.0000 0 4,492,199 4,492,199 0

27,961,952 08/28/14 SELL 624 100.0000 0 27,961,952 27,961,952 0
7,389,501 08/28/14 SELL 71140041 100.0000 0 7,389,501 7,389,501 0
3,000,000 08/29/14 SELL 6 100.0000 0 3,000,000 3,000,000 0
9,000,000 08/29/14 SELL 10 100.0000 0 9,000,000 9,000,000 0
9,630,000 08/29/14 SELL 470 100.0000 0 9,630,000 9,630,000 0
2,536,747 08/29/14 SELL 630 100.0000 0 2,536,747 2,536,747 0
3,412,804 08/29/14 SELL 71140050 100.0000 0 3,412,804 3,412,804 0

4 09/02/14 BUY 10 100.0000 0 4 4 0
12 09/02/14 BUY 13 100.0000 0 12 12 0
14 09/02/14 BUY 35 100.0000 0 14 14 0
9 09/02/14 BUY 42 100.0000 0 9 9 0

108 09/02/14 BUY 168 100.0000 0 108 108 0
227 09/02/14 BUY 477 100.0000 0 227 227 0

808,385 09/02/14 BUY 636 100.0000 0 808,385 808,385 0
1,260 09/02/14 BUY 642 100.0000 0 1,260 1,260 0

0 09/02/14 BUY 682 100.0000 0 0 0 0
17 09/02/14 BUY 910 100.0000 0 17 17 0
7 09/02/14 BUY 2766 100.0000 0 7 7 0

507 09/02/14 BUY 3083 100.0000 0 507 507 0
5 09/02/14 BUY 3797 100.0000 0 5 5 0

251 09/02/14 BUY 3888 100.0000 0 251 251 0
10 09/02/14 BUY 72166 100.0000 0 10 10 0
4 09/02/14 BUY 70866830 100.0000 0 4 4 0

363,164 09/02/14 SELL 71140057 100.0000 0 363,164 363,164 0
29,544,331 09/03/14 BUY 642 100.0000 0 29,544,331 29,544,331 0

49 09/03/14 SELL 3154 100.0000 0 49 49 0
275 09/03/14 SELL 3925 100.0000 0 275 275 0
210 09/03/14 SELL 72168 100.0000 0 210 210 0

35,186 09/03/14 SELL 71140059 100.0000 0 35,186 35,186 0
436,855 09/04/14 BUY 647 100.0000 0 436,855 436,855 0
22,477 09/04/14 BUY 71140082 100.0000 0 22,477 22,477 0

380,844 09/05/14 SELL 652 100.0000 0 380,844 380,844 0
55,502 09/08/14 BUY 38 100.0000 0 55,502 55,502 0

488,514 09/08/14 BUY 657 100.0000 0 488,514 488,514 0
34,652 09/08/14 BUY 3799 100.0000 0 34,652 34,652 0
5,553 09/08/14 SELL 71140085 100.0000 0 5,553 5,553 0

1,237,193 09/09/14 SELL 662 100.0000 0 1,237,193 1,237,193 0
1,468 09/09/14 SELL 71140088 100.0000 0 1,468 1,468 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

311,567 09/10/14 SELL 39 100.0000 0 311,567 311,567 0
311,567 09/10/14 BUY 663 100.0000 0 311,567 311,567 0
911,128 09/11/14 SELL 673 100.0000 0 911,128 911,128 0

4,402 09/11/14 BUY 913 100.0000 0 4,402 4,402 0
90,611 09/11/14 BUY 3440 100.0000 0 90,611 90,611 0
19,038 09/11/14 SELL 71140090 100.0000 0 19,038 19,038 0

279,973 09/12/14 BUY 682 100.0000 0 279,973 279,973 0
90,611 09/12/14 SELL 3484 100.0000 0 90,611 90,611 0

240,894 09/12/14 SELL 71140099 100.0000 0 240,894 240,894 0
1,965,043 09/15/14 SELL 687 100.0000 0 1,965,043 1,965,043 0
154,214 09/15/14 SELL 72193 100.0000 0 154,214 154,214 0

3,685 09/15/14 SELL 71140101 100.0000 0 3,685 3,685 0
423,533 09/16/14 SELL 693 100.0000 0 423,533 423,533 0
488,856 09/16/14 SELL 71140104 100.0000 0 488,856 488,856 0

6,000,000 09/17/14 BUY 2 100.0000 0 6,000,000 6,000,000 0
110,000 09/17/14 BUY 489 100.0000 0 110,000 110,000 0

34,911,386 09/17/14 SELL 644 100.0000 0 34,911,386 34,911,386 0
30,670,474 09/17/14 BUY 701 100.0000 0 30,670,474 30,670,474 0

55,185 09/17/14 SELL 71140107 100.0000 0 55,185 55,185 0
60,896 09/18/14 SELL 706 100.0000 0 60,896 60,896 0
7,866 09/18/14 SELL 71140109 100.0000 0 7,866 7,866 0

1,965,575 09/19/14 BUY 711 100.0000 0 1,965,575 1,965,575 0
1,498,106 09/22/14 SELL 8 100.0000 0 1,498,106 1,498,106 0
162,933 09/22/14 BUY 195 100.0000 0 162,933 162,933 0
32,527 09/22/14 BUY 716 100.0000 0 32,527 32,527 0

452 09/22/14 SELL 71140111 100.0000 0 452 452 0
220,731 09/23/14 BUY 21 100.0000 0 220,731 220,731 0

2,590,054 09/23/14 SELL 721 100.0000 0 2,590,054 2,590,054 0
6,137 09/23/14 BUY 71140114 100.0000 0 6,137 6,137 0

2,183,452 09/24/14 SELL 22 100.0000 0 2,183,452 2,183,452 0
2,149,934 09/24/14 SELL 727 100.0000 0 2,149,934 2,149,934 0

49,579 09/24/14 BUY 914 100.0000 0 49,579 49,579 0
3,419 09/24/14 BUY 71140134 100.0000 0 3,419 3,419 0

1,746,473 09/25/14 SELL 23 100.0000 0 1,746,473 1,746,473 0
162 09/25/14 SELL 312 100.0000 0 162 162 0

2,135,226 09/25/14 BUY 732 100.0000 0 2,135,226 2,135,226 0
335,139 09/25/14 SELL 72224 100.0000 0 335,139 335,139 0
26,522 09/25/14 BUY 71140135 100.0000 0 26,522 26,522 0

714,581 09/26/14 BUY 38 100.0000 0 714,581 714,581 0
162 09/26/14 BUY 317 100.0000 0 162 162 0

12,618,166 09/26/14 SELL 739 100.0000 0 12,618,166 12,618,166 0
33,788 09/26/14 BUY 16483 100.0000 0 33,788 33,788 0

7,983,925 09/26/14 BUY 71140138 100.0000 0 7,983,925 7,983,925 0
1,000,000 09/29/14 BUY 12 100.0000 0 1,000,000 1,000,000 0
4,000,000 09/29/14 BUY 15 100.0000 0 4,000,000 4,000,000 0
237,384 09/29/14 SELL 40 100.0000 0 237,384 237,384 0

17,516,235 09/29/14 BUY 496 100.0000 0 17,516,235 17,516,235 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

37,036,670 09/29/14 SELL 749 100.0000 0 37,036,670 37,036,670 0
7,381,300 09/29/14 SELL 71140145 100.0000 0 7,381,300 7,381,300 0
1,000,000 09/30/14 SELL 13 100.0000 0 1,000,000 1,000,000 0
4,000,000 09/30/14 SELL 16 100.0000 0 4,000,000 4,000,000 0

3 09/30/14 SELL 326 100.0000 0 3 3 0
16,500,000 09/30/14 SELL 510 100.0000 0 16,500,000 16,500,000 0

230,984 09/30/14 SELL 757 100.0000 0 230,984 230,984 0
3,395,573 09/30/14 SELL 71140154 100.0000 0 3,395,573 3,395,573 0

1 10/01/14 BUY 15 100.0000 0 1 1 0
4 10/01/14 BUY 18 100.0000 0 4 4 0
8 10/01/14 BUY 43 100.0000 0 8 8 0

11 10/01/14 BUY 44 100.0000 0 11 11 0
530,641 10/01/14 BUY 44 100.0000 0 530,641 530,641 0

116 10/01/14 BUY 246 100.0000 0 116 116 0
2 10/01/14 BUY 331 100.0000 0 2 2 0

37 10/01/14 SELL 493 100.0000 0 37 37 0
1,250,254 10/01/14 SELL 514 100.0000 0 1,250,254 1,250,254 0

433 10/01/14 SELL 537 100.0000 0 433 433 0
691 10/01/14 BUY 646 100.0000 0 691 691 0

50,800,436 10/01/14 BUY 767 100.0000 0 50,800,436 50,800,436 0
19 10/01/14 BUY 918 100.0000 0 19 19 0
6 10/01/14 BUY 3027 100.0000 0 6 6 0
6 10/01/14 BUY 3801 100.0000 0 6 6 0

23 10/01/14 BUY 4132 100.0000 0 23 23 0
272 10/01/14 BUY 4300 100.0000 0 272 272 0

0 10/01/14 BUY 16486 100.0000 0 0 0 0
20 10/01/14 BUY 72287 100.0000 0 20 20 0
4 10/01/14 BUY 70866832 100.0000 0 4 4 0

383,809 10/01/14 SELL 71140172 100.0000 0 383,809 383,809 0
999,784 10/02/14 BUY 69 100.0000 0 999,784 999,784 0

37 10/02/14 BUY 494 100.0000 0 37 37 0
433 10/02/14 BUY 538 100.0000 0 433 433 0

2,638,832 10/02/14 SELL 773 100.0000 0 2,638,832 2,638,832 0
16,988 10/02/14 BUY 71140173 100.0000 0 16,988 16,988 0

476,000 10/03/14 BUY 49 100.0000 0 476,000 476,000 0
999,784 10/03/14 SELL 71 100.0000 0 999,784 999,784 0

1,018,579 10/03/14 SELL 780 100.0000 0 1,018,579 1,018,579 0
645,000 10/06/14 BUY 50 100.0000 0 645,000 645,000 0
183,253 10/06/14 BUY 522 100.0000 0 183,253 183,253 0

7,899,415 10/06/14 BUY 787 100.0000 0 7,899,415 7,899,415 0
379,838 10/06/14 BUY 72384 100.0000 0 379,838 379,838 0

8,501 10/06/14 SELL 71140175 100.0000 0 8,501 8,501 0
74,630 10/07/14 BUY 45 100.0000 0 74,630 74,630 0

106 10/07/14 SELL 126 100.0000 0 106 106 0
76,926 10/07/14 SELL 793 100.0000 0 76,926 76,926 0
46,594 10/07/14 BUY 3803 100.0000 0 46,594 46,594 0

574,112 10/07/14 SELL 72394 100.0000 0 574,112 574,112 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

2,175,731 10/08/14 BUY 523 100.0000 0 2,175,731 2,175,731 0
3,501,831 10/08/14 SELL 799 100.0000 0 3,501,831 3,501,831 0

208 10/08/14 SELL 71140177 100.0000 0 208 208 0
4,197,815 10/09/14 BUY 805 100.0000 0 4,197,815 4,197,815 0

11,926 10/09/14 BUY 71140183 100.0000 0 11,926 11,926 0
6,188,513 10/10/14 SELL 811 100.0000 0 6,188,513 6,188,513 0

15,066 10/10/14 SELL 71140185 100.0000 0 15,066 15,066 0
1,168,121 10/14/14 BUY 54 100.0000 0 1,168,121 1,168,121 0
1,168,121 10/14/14 BUY 334 100.0000 0 1,168,121 1,168,121 0
5,920,183 10/14/14 SELL 821 100.0000 0 5,920,183 5,920,183 0
369,475 10/14/14 SELL 71140193 100.0000 0 369,475 369,475 0
166,241 10/15/14 SELL 57 100.0000 0 166,241 166,241 0
838,947 10/15/14 BUY 336 100.0000 0 838,947 838,947 0

1,174,655 10/15/14 BUY 828 100.0000 0 1,174,655 1,174,655 0
9,120 10/15/14 BUY 72405 100.0000 0 9,120 9,120 0

12,724 10/15/14 BUY 71140209 100.0000 0 12,724 12,724 0
1,001,880 10/16/14 SELL 59 100.0000 0 1,001,880 1,001,880 0
290,000 10/16/14 BUY 158 100.0000 0 290,000 290,000 0

3,352,051 10/16/14 SELL 835 100.0000 0 3,352,051 3,352,051 0
97 10/16/14 BUY 24740 100.0000 0 97 97 0

9,961 10/16/14 SELL 71140211 100.0000 0 9,961 9,961 0
579,030 10/17/14 BUY 165 100.0000 0 579,030 579,030 0

1,935,958 10/17/14 SELL 841 100.0000 0 1,935,958 1,935,958 0
1,500,000 10/20/14 BUY 558 100.0000 0 1,500,000 1,500,000 0
2,567,644 10/20/14 BUY 849 100.0000 0 2,567,644 2,567,644 0

32,069 10/20/14 BUY 71140214 100.0000 0 32,069 32,069 0
1,500,000 10/21/14 SELL 562 100.0000 0 1,500,000 1,500,000 0
2,395,988 10/21/14 BUY 855 100.0000 0 2,395,988 2,395,988 0
495,006 10/21/14 SELL 71140218 100.0000 0 495,006 495,006 0

1,253,307 10/22/14 BUY 60 100.0000 0 1,253,307 1,253,307 0
1,253,307 10/22/14 SELL 337 100.0000 0 1,253,307 1,253,307 0
5,204,944 10/22/14 BUY 861 100.0000 0 5,204,944 5,204,944 0

20,278 10/22/14 BUY 71140227 100.0000 0 20,278 20,278 0
25,698 10/23/14 SELL 178 100.0000 0 25,698 25,698 0

2,461,414 10/23/14 SELL 867 100.0000 0 2,461,414 2,461,414 0
1,523 10/23/14 SELL 71140229 100.0000 0 1,523 1,523 0

299,247 10/24/14 SELL 183 100.0000 0 299,247 299,247 0
96,919 10/24/14 BUY 566 100.0000 0 96,919 96,919 0

9,061,703 10/24/14 SELL 874 100.0000 0 9,061,703 9,061,703 0
12,000,000 10/24/14 BUY 71140231 100.0000 0 12,000,000 12,000,000 0

916,694 10/27/14 BUY 61 100.0000 0 916,694 916,694 0
319,758 10/27/14 SELL 184 100.0000 0 319,758 319,758 0
916,694 10/27/14 SELL 338 100.0000 0 916,694 916,694 0

1,520,443 10/27/14 BUY 881 100.0000 0 1,520,443 1,520,443 0
16,512 10/27/14 SELL 71140233 100.0000 0 16,512 16,512 0
5,271 10/28/14 BUY 187 100.0000 0 5,271 5,271 0

12,519,267 10/28/14 SELL 888 100.0000 0 12,519,267 12,519,267 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

380 10/28/14 SELL 72412 100.0000 0 380 380 0
649 10/28/14 SELL 71140235 100.0000 0 649 649 0

5,000,000 10/29/14 BUY 15 100.0000 0 5,000,000 5,000,000 0
4,758 10/29/14 BUY 188 100.0000 0 4,758 4,758 0

1,278,374 10/29/14 SELL 895 100.0000 0 1,278,374 1,278,374 0
26,774 10/29/14 SELL 71140237 100.0000 0 26,774 26,774 0

6,000,000 10/30/14 BUY 4 100.0000 0 6,000,000 6,000,000 0
5,000,000 10/30/14 SELL 16 100.0000 0 5,000,000 5,000,000 0
1,000,000 10/30/14 BUY 22 100.0000 0 1,000,000 1,000,000 0
4,000,000 10/30/14 BUY 23 100.0000 0 4,000,000 4,000,000 0
3,494,351 10/30/14 BUY 571 100.0000 0 3,494,351 3,494,351 0

15,430,002 10/30/14 SELL 905 100.0000 0 15,430,002 15,430,002 0
7,392,439 10/30/14 SELL 71140244 100.0000 0 7,392,439 7,392,439 0
6,000,000 10/31/14 SELL 5 100.0000 0 6,000,000 6,000,000 0
1,000,000 10/31/14 SELL 23 100.0000 0 1,000,000 1,000,000 0
4,000,000 10/31/14 SELL 24 100.0000 0 4,000,000 4,000,000 0

35 10/31/14 SELL 29 100.0000 0 35 35 0
4,200,000 10/31/14 SELL 581 100.0000 0 4,200,000 4,200,000 0

454 10/31/14 SELL 625 100.0000 0 454 454 0
691 10/31/14 SELL 648 100.0000 0 691 691 0

10,454,126 10/31/14 BUY 917 100.0000 0 10,454,126 10,454,126 0
2,999 10/31/14 BUY 3806 100.0000 0 2,999 2,999 0
2,518 10/31/14 SELL 24743 100.0000 0 2,518 2,518 0

3,365,112 10/31/14 SELL 71140250 100.0000 0 3,365,112 3,365,112 0
9 11/03/14 BUY 8 100.0000 0 9 9 0
8 11/03/14 BUY 19 100.0000 0 8 8 0
1 11/03/14 BUY 26 100.0000 0 1 1 0
6 11/03/14 BUY 27 100.0000 0 6 6 0

13 11/03/14 BUY 47 100.0000 0 13 13 0
38 11/03/14 BUY 63 100.0000 0 38 38 0
1 11/03/14 BUY 80 100.0000 0 1 1 0

141 11/03/14 BUY 196 100.0000 0 141 141 0
140 11/03/14 BUY 319 100.0000 0 140 140 0
35 11/03/14 BUY 341 100.0000 0 35 35 0
99 11/03/14 SELL 468 100.0000 0 99 99 0

173 11/03/14 BUY 586 100.0000 0 173 173 0
24 11/03/14 BUY 920 100.0000 0 24 24 0

8,528,311 11/03/14 BUY 925 100.0000 0 8,528,311 8,528,311 0
7 11/03/14 BUY 3291 100.0000 0 7 7 0

10 11/03/14 BUY 3808 100.0000 0 10 10 0
328 11/03/14 BUY 4723 100.0000 0 328 328 0
27 11/03/14 BUY 5201 100.0000 0 27 27 0
2 11/03/14 BUY 16488 100.0000 0 2 2 0
2 11/03/14 BUY 72419 100.0000 0 2 2 0
5 11/03/14 BUY 70866836 100.0000 0 5 5 0

357,748 11/03/14 SELL 71140259 100.0000 0 357,748 357,748 0
0 11/04/14 SELL 81 100.0000 0 0 0 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

37 11/04/14 SELL 343 100.0000 0 37 37 0
99 11/04/14 BUY 469 100.0000 0 99 99 0

1,114,394 11/04/14 SELL 932 100.0000 0 1,114,394 1,114,394 0
6,615 11/04/14 BUY 71140269 100.0000 0 6,615 6,615 0

241,616 11/05/14 SELL 54 100.0000 0 241,616 241,616 0
1,042,724 11/05/14 SELL 938 100.0000 0 1,042,724 1,042,724 0

2,704 11/05/14 SELL 71140271 100.0000 0 2,704 2,704 0
206,497 11/06/14 BUY 55 100.0000 0 206,497 206,497 0

2,499,525 11/06/14 BUY 588 100.0000 0 2,499,525 2,499,525 0
320,242 11/06/14 SELL 945 100.0000 0 320,242 320,242 0

11 11/06/14 BUY 16490 100.0000 0 11 11 0
1,823 11/06/14 BUY 24744 100.0000 0 1,823 1,823 0
1,755 11/06/14 BUY 71140274 100.0000 0 1,755 1,755 0

181,718 11/07/14 SELL 59 100.0000 0 181,718 181,718 0
77,377 11/07/14 BUY 65 100.0000 0 77,377 77,377 0

5,000,000 11/07/14 SELL 590 100.0000 0 5,000,000 5,000,000 0
103 11/07/14 BUY 921 100.0000 0 103 103 0

1,364,928 11/07/14 BUY 953 100.0000 0 1,364,928 1,364,928 0
16,508 11/07/14 BUY 3810 100.0000 0 16,508 16,508 0

40 11/10/14 SELL 218 100.0000 0 40 40 0
576,888 11/10/14 BUY 591 100.0000 0 576,888 576,888 0
335,639 11/10/14 BUY 959 100.0000 0 335,639 335,639 0

2,051 11/10/14 SELL 72462 100.0000 0 2,051 2,051 0
9,375 11/12/14 SELL 219 100.0000 0 9,375 9,375 0

2 11/12/14 SELL 260 100.0000 0 2 2 0
1,517 11/12/14 SELL 649 100.0000 0 1,517 1,517 0
104 11/12/14 BUY 923 100.0000 0 104 104 0

1,633,596 11/12/14 BUY 968 100.0000 0 1,633,596 1,633,596 0
11 11/12/14 SELL 5408 100.0000 0 11 11 0
31 11/12/14 BUY 16491 100.0000 0 31 31 0

321,048 11/13/14 SELL 232 100.0000 0 321,048 321,048 0
22,161 11/13/14 BUY 976 100.0000 0 22,161 22,161 0

245,389 11/13/14 SELL 3812 100.0000 0 245,389 245,389 0
1,823 11/13/14 SELL 24747 100.0000 0 1,823 1,823 0

199,337 11/13/14 SELL 71140281 100.0000 0 199,337 199,337 0
69,590 11/14/14 SELL 64 100.0000 0 69,590 69,590 0
2,972 11/14/14 BUY 244 100.0000 0 2,972 2,972 0

330,080 11/14/14 BUY 593 100.0000 0 330,080 330,080 0
172,043 11/14/14 BUY 982 100.0000 0 172,043 172,043 0
39,465 11/14/14 SELL 71140284 100.0000 0 39,465 39,465 0
26,809 11/17/14 BUY 245 100.0000 0 26,809 26,809 0

1,599,555 11/17/14 BUY 988 100.0000 0 1,599,555 1,599,555 0
697,175 11/17/14 BUY 72490 100.0000 0 697,175 697,175 0
33,517 11/17/14 SELL 71140286 100.0000 0 33,517 33,517 0
1,642 11/18/14 SELL 248 100.0000 0 1,642 1,642 0
3,895 11/18/14 BUY 925 100.0000 0 3,895 3,895 0

254,976 11/18/14 BUY 995 100.0000 0 254,976 254,976 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

9,436 11/18/14 SELL 71140289 100.0000 0 9,436 9,436 0
1,949,635 11/19/14 BUY 1001 100.0000 0 1,949,635 1,949,635 0

5,386 11/19/14 BUY 71140292 100.0000 0 5,386 5,386 0
196,764 11/20/14 SELL 254 100.0000 0 196,764 196,764 0
610,000 11/20/14 BUY 621 100.0000 0 610,000 610,000 0
415,543 11/20/14 SELL 1007 100.0000 0 415,543 415,543 0
495,055 11/20/14 SELL 71140296 100.0000 0 495,055 495,055 0
19,918 11/21/14 SELL 255 100.0000 0 19,918 19,918 0

514,718 11/21/14 BUY 1013 100.0000 0 514,718 514,718 0
323 11/21/14 SELL 71140298 100.0000 0 323 323 0

7,530,544 11/24/14 SELL 1020 100.0000 0 7,530,544 7,530,544 0
16,592,682 11/24/14 BUY 71140301 100.0000 0 16,592,682 16,592,682 0
5,000,000 11/25/14 BUY 23 100.0000 0 5,000,000 5,000,000 0

60 11/25/14 SELL 276 100.0000 0 60 60 0
10,983,334 11/25/14 BUY 630 100.0000 0 10,983,334 10,983,334 0
15,120,763 11/25/14 SELL 1028 100.0000 0 15,120,763 15,120,763 0
13,054,408 11/25/14 SELL 71140305 100.0000 0 13,054,408 13,054,408 0
5,000,000 11/26/14 SELL 24 100.0000 0 5,000,000 5,000,000 0
1,000,000 11/26/14 BUY 30 100.0000 0 1,000,000 1,000,000 0
4,000,000 11/26/14 BUY 31 100.0000 0 4,000,000 4,000,000 0

1,010 11/26/14 SELL 283 100.0000 0 1,010 1,010 0
5,642,695 11/26/14 SELL 1036 100.0000 0 5,642,695 5,642,695 0
2,204,184 11/26/14 BUY 71140311 100.0000 0 2,204,184 2,204,184 0
4,000,000 11/28/14 SELL 32 100.0000 0 4,000,000 4,000,000 0
1,000,000 11/28/14 SELL 33 100.0000 0 1,000,000 1,000,000 0

12,884 11/28/14 SELL 284 100.0000 0 12,884 12,884 0
5,500,000 11/28/14 SELL 635 100.0000 0 5,500,000 5,500,000 0
2,925,544 11/28/14 BUY 1042 100.0000 0 2,925,544 2,925,544 0
604,229 11/28/14 SELL 6161 100.0000 0 604,229 604,229 0
93,466 11/28/14 SELL 72544 100.0000 0 93,466 93,466 0
39,334 11/28/14 BUY 71140328 100.0000 0 39,334 39,334 0

8 12/01/14 BUY 27 100.0000 0 8 8 0
15 12/01/14 BUY 35 100.0000 0 15 15 0
4 12/01/14 BUY 36 100.0000 0 4 4 0

111 12/01/14 BUY 67 100.0000 0 111 111 0
3 12/01/14 BUY 84 100.0000 0 3 3 0

130 12/01/14 BUY 286 100.0000 0 130 130 0
141 12/01/14 BUY 383 100.0000 0 141 141 0

37,174 12/01/14 BUY 639 100.0000 0 37,174 37,174 0
24 12/01/14 BUY 928 100.0000 0 24 24 0

1,229,169 12/01/14 SELL 1049 100.0000 0 1,229,169 1,229,169 0
7 12/01/14 BUY 3542 100.0000 0 7 7 0
4 12/01/14 BUY 3814 100.0000 0 4 4 0

330 12/01/14 BUY 5087 100.0000 0 330 330 0
2 12/01/14 BUY 16494 100.0000 0 2 2 0

16 12/01/14 BUY 72554 100.0000 0 16 16 0
5 12/01/14 BUY 70866838 100.0000 0 5 5 0
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FD496 PAGE 502
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

387,224 12/01/14 SELL 71140331 100.0000 0 387,224 387,224 0
3 12/02/14 SELL 85 100.0000 0 3 3 0

267,349 12/02/14 SELL 296 100.0000 0 267,349 267,349 0
20,000,000 12/02/14 BUY 1051 100.0000 0 20,000,000 20,000,000 0

140,208 12/03/14 SELL 298 100.0000 0 140,208 140,208 0
280,313 12/03/14 BUY 512 100.0000 0 280,313 280,313 0
887,242 12/03/14 SELL 1062 100.0000 0 887,242 887,242 0
28,719 12/03/14 BUY 3582 100.0000 0 28,719 28,719 0

470,322 12/03/14 BUY 6352 100.0000 0 470,322 470,322 0
15,056 12/04/14 SELL 323 100.0000 0 15,056 15,056 0

280,313 12/04/14 SELL 522 100.0000 0 280,313 280,313 0
6,613 12/04/14 BUY 929 100.0000 0 6,613 6,613 0

1,335,688 12/04/14 BUY 1068 100.0000 0 1,335,688 1,335,688 0
28,719 12/04/14 SELL 3600 100.0000 0 28,719 28,719 0

470,322 12/04/14 SELL 6442 100.0000 0 470,322 470,322 0
97 12/04/14 SELL 24748 100.0000 0 97 97 0

36,420 12/04/14 SELL 71140357 100.0000 0 36,420 36,420 0
79,772 12/05/14 BUY 69 100.0000 0 79,772 79,772 0

164,199 12/05/14 SELL 330 100.0000 0 164,199 164,199 0
27,788 12/05/14 BUY 937 100.0000 0 27,788 27,788 0

241,509 12/05/14 SELL 1075 100.0000 0 241,509 241,509 0
17,019 12/05/14 BUY 3816 100.0000 0 17,019 17,019 0
66,741 12/08/14 SELL 338 100.0000 0 66,741 66,741 0

1,374,790 12/08/14 BUY 1081 100.0000 0 1,374,790 1,374,790 0
67,599 12/08/14 SELL 71140364 100.0000 0 67,599 67,599 0

25 12/09/14 SELL 343 100.0000 0 25 25 0
17,769 12/09/14 BUY 938 100.0000 0 17,769 17,769 0

2,928,167 12/09/14 SELL 1088 100.0000 0 2,928,167 2,928,167 0
97 12/09/14 BUY 24749 100.0000 0 97 97 0

12,444 12/10/14 SELL 344 100.0000 0 12,444 12,444 0
32,278 12/10/14 SELL 1095 100.0000 0 32,278 32,278 0

97 12/10/14 SELL 24753 100.0000 0 97 97 0
245,291 12/10/14 BUY 72631 100.0000 0 245,291 245,291 0
16,679 12/11/14 BUY 351 100.0000 0 16,679 16,679 0

4,623,952 12/11/14 SELL 1102 100.0000 0 4,623,952 4,623,952 0
81,967 12/11/14 SELL 72642 100.0000 0 81,967 81,967 0
49,974 12/11/14 SELL 71140377 100.0000 0 49,974 49,974 0

162,465 12/12/14 BUY 75 100.0000 0 162,465 162,465 0
1 12/12/14 SELL 84 100.0000 0 1 1 0

24,991 12/12/14 SELL 352 100.0000 0 24,991 24,991 0
7,500,000 12/12/14 BUY 650 100.0000 0 7,500,000 7,500,000 0

13,715,924 12/12/14 BUY 1113 100.0000 0 13,715,924 13,715,924 0
5 12/12/14 SELL 6504 100.0000 0 5 5 0

272,014 12/12/14 SELL 72724 100.0000 0 272,014 272,014 0
229,885 12/12/14 SELL 71140382 100.0000 0 229,885 229,885 0
427,111 12/15/14 SELL 76 100.0000 0 427,111 427,111 0
260,000 12/15/14 BUY 353 100.0000 0 260,000 260,000 0
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FD496 PAGE 503
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

4,371,689 12/15/14 SELL 1121 100.0000 0 4,371,689 4,371,689 0
605 12/15/14 SELL 71140383 100.0000 0 605 605 0

350,000 12/16/14 BUY 356 100.0000 0 350,000 350,000 0
4,029,913 12/16/14 SELL 1128 100.0000 0 4,029,913 4,029,913 0
218,778 12/16/14 BUY 72785 100.0000 0 218,778 218,778 0

193 12/16/14 SELL 71140385 100.0000 0 193 193 0
13,569 12/17/14 BUY 381 100.0000 0 13,569 13,569 0

592,843 12/17/14 SELL 951 100.0000 0 592,843 592,843 0
7,049,529 12/17/14 BUY 1135 100.0000 0 7,049,529 7,049,529 0
294,669 12/17/14 SELL 72825 100.0000 0 294,669 294,669 0
544,435 12/17/14 SELL 71140390 100.0000 0 544,435 544,435 0
104,597 12/18/14 SELL 387 100.0000 0 104,597 104,597 0

6,453,345 12/18/14 BUY 1141 100.0000 0 6,453,345 6,453,345 0
200 12/18/14 BUY 70866840 100.0000 0 200 200 0

30,900 12/18/14 BUY 71140393 100.0000 0 30,900 30,900 0
13,569 12/19/14 BUY 399 100.0000 0 13,569 13,569 0

8,760,000 12/19/14 SELL 651 100.0000 0 8,760,000 8,760,000 0
4,902,470 12/19/14 BUY 1147 100.0000 0 4,902,470 4,902,470 0
604,146 12/19/14 BUY 7118 100.0000 0 604,146 604,146 0
611,654 12/22/14 SELL 401 100.0000 0 611,654 611,654 0

5,600,817 12/22/14 SELL 1158 100.0000 0 5,600,817 5,600,817 0
8,020,351 12/22/14 BUY 71140398 100.0000 0 8,020,351 8,020,351 0
725,000 12/23/14 SELL 406 100.0000 0 725,000 725,000 0

1,499,995 12/23/14 BUY 1167 100.0000 0 1,499,995 1,499,995 0
86,172 12/23/14 SELL 72856 100.0000 0 86,172 86,172 0

323 12/23/14 SELL 71140400 100.0000 0 323 323 0
451,120 12/24/14 BUY 393 100.0000 0 451,120 451,120 0

1,627,059 12/24/14 SELL 1173 100.0000 0 1,627,059 1,627,059 0
12,219 12/24/14 SELL 72865 100.0000 0 12,219 12,219 0

77 12/24/14 BUY 70866841 100.0000 0 77 77 0
428,370 12/26/14 SELL 394 100.0000 0 428,370 428,370 0
512,382 12/26/14 BUY 411 100.0000 0 512,382 512,382 0
428,370 12/26/14 BUY 1176 100.0000 0 428,370 428,370 0

10,032,826 12/29/14 BUY 657 100.0000 0 10,032,826 10,032,826 0
8,442,964 12/29/14 SELL 1185 100.0000 0 8,442,964 8,442,964 0

10,770 12/29/14 SELL 71140402 100.0000 0 10,770 10,770 0
9,110,000 12/30/14 SELL 662 100.0000 0 9,110,000 9,110,000 0
642,401 12/30/14 BUY 1191 100.0000 0 642,401 642,401 0

7,506,779 12/30/14 SELL 71140405 100.0000 0 7,506,779 7,506,779 0
2,700,000 12/31/14 SELL 669 100.0000 0 2,700,000 2,700,000 0
1,309,007 12/31/14 SELL 1197 100.0000 0 1,309,007 1,309,007 0

24,332 12/31/14 BUY 3818 100.0000 0 24,332 24,332 0
3,363,775 12/31/14 SELL 71140406 100.0000 0 3,363,775 3,363,775 0

139 01/02/15 BUY 80 100.0000 0 139 139 0
116 01/02/15 BUY 429 100.0000 0 116 116 0

2 01/02/15 BUY 451 100.0000 0 2 2 0
179 01/02/15 BUY 459 100.0000 0 179 179 0
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FD496 PAGE 504
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

1 01/02/15 BUY 620 100.0000 0 1 1 0
3,999,353 01/02/15 SELL 673 100.0000 0 3,999,353 3,999,353 0

18 01/02/15 BUY 953 100.0000 0 18 18 0
2,736,311 01/02/15 SELL 1212 100.0000 0 2,736,311 2,736,311 0

1 01/02/15 BUY 3821 100.0000 0 1 1 0
9 01/02/15 BUY 3822 100.0000 0 9 9 0

420 01/02/15 BUY 5566 100.0000 0 420 420 0
15 01/02/15 BUY 7423 100.0000 0 15 15 0
2 01/02/15 BUY 16496 100.0000 0 2 2 0

29 01/02/15 BUY 72877 100.0000 0 29 29 0
7 01/02/15 BUY 70866844 100.0000 0 7 7 0

234,558 01/02/15 SELL 71140430 100.0000 0 234,558 234,558 0
2 01/05/15 SELL 453 100.0000 0 2 2 0

334,850 01/05/15 SELL 1219 100.0000 0 334,850 334,850 0
673 01/05/15 SELL 7481 100.0000 0 673 673 0

36,152 01/05/15 SELL 71140432 100.0000 0 36,152 36,152 0
2,564,910 01/06/15 SELL 1225 100.0000 0 2,564,910 2,564,910 0

1,468 01/06/15 BUY 71140434 100.0000 0 1,468 1,468 0
22,750 01/07/15 BUY 81 100.0000 0 22,750 22,750 0
22,750 01/07/15 SELL 454 100.0000 0 22,750 22,750 0

2,380,147 01/07/15 SELL 1231 100.0000 0 2,380,147 2,380,147 0
41,356 01/07/15 SELL 3822 100.0000 0 41,356 41,356 0
3,939 01/07/15 SELL 71140436 100.0000 0 3,939 3,939 0

15,113 01/08/15 BUY 251 100.0000 0 15,113 15,113 0
3,723,918 01/08/15 BUY 1243 100.0000 0 3,723,918 3,723,918 0
2,000,000 01/08/15 BUY 6505 100.0000 0 2,000,000 2,000,000 0

208 01/08/15 SELL 71140438 100.0000 0 208 208 0
15,113 01/09/15 SELL 253 100.0000 0 15,113 15,113 0

3,288,575 01/09/15 BUY 1249 100.0000 0 3,288,575 3,288,575 0
1,101 01/09/15 SELL 71140451 100.0000 0 1,101 1,101 0

268,946 01/12/15 BUY 85 100.0000 0 268,946 268,946 0
361 01/12/15 BUY 954 100.0000 0 361 361 0

9,347,799 01/12/15 SELL 1257 100.0000 0 9,347,799 9,347,799 0
27,700 01/12/15 BUY 3824 100.0000 0 27,700 27,700 0

2,000,000 01/12/15 SELL 6510 100.0000 0 2,000,000 2,000,000 0
973,571 01/12/15 BUY 24762 100.0000 0 973,571 973,571 0
121,256 01/12/15 SELL 71140456 100.0000 0 121,256 121,256 0
268,946 01/13/15 SELL 86 100.0000 0 268,946 268,946 0

24 01/13/15 SELL 434 100.0000 0 24 24 0
1,947,781 01/13/15 BUY 1265 100.0000 0 1,947,781 1,947,781 0
973,571 01/13/15 SELL 24764 100.0000 0 973,571 973,571 0
52,205 01/13/15 SELL 71140459 100.0000 0 52,205 52,205 0
86,733 01/14/15 SELL 1271 100.0000 0 86,733 86,733 0

421,840 01/14/15 SELL 71140481 100.0000 0 421,840 421,840 0
42,103 01/15/15 BUY 441 100.0000 0 42,103 42,103 0

1,161,058 01/15/15 BUY 677 100.0000 0 1,161,058 1,161,058 0
8,693 01/15/15 BUY 956 100.0000 0 8,693 8,693 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

454,366 01/15/15 SELL 1277 100.0000 0 454,366 454,366 0
177 01/15/15 SELL 72902 100.0000 0 177 177 0

12,924 01/15/15 SELL 71140484 100.0000 0 12,924 12,924 0
71 01/16/15 SELL 443 100.0000 0 71 71 0

144 01/16/15 BUY 962 100.0000 0 144 144 0
1,553,017 01/16/15 SELL 1284 100.0000 0 1,553,017 1,553,017 0

618 01/16/15 SELL 71140486 100.0000 0 618 618 0
15 01/20/15 SELL 444 100.0000 0 15 15 0

2,927,911 01/20/15 BUY 1290 100.0000 0 2,927,911 2,927,911 0
318,896 01/20/15 SELL 71140489 100.0000 0 318,896 318,896 0
270,000 01/21/15 SELL 445 100.0000 0 270,000 270,000 0

1,238,371 01/21/15 BUY 1296 100.0000 0 1,238,371 1,238,371 0
1,720,000 01/22/15 SELL 681 100.0000 0 1,720,000 1,720,000 0
1,254,041 01/22/15 BUY 1302 100.0000 0 1,254,041 1,254,041 0

2,117 01/22/15 SELL 72964 100.0000 0 2,117 2,117 0
14,596 01/22/15 SELL 71140493 100.0000 0 14,596 14,596 0

2,803,226 01/23/15 BUY 1308 100.0000 0 2,803,226 2,803,226 0
392 01/23/15 BUY 24766 100.0000 0 392 392 0

601,493 01/23/15 BUY 72986 100.0000 0 601,493 601,493 0
622,598 01/23/15 SELL 71140498 100.0000 0 622,598 622,598 0

9,189,254 01/26/15 SELL 1315 100.0000 0 9,189,254 9,189,254 0
289 01/26/15 BUY 73005 100.0000 0 289 289 0

11,000,000 01/26/15 BUY 71140500 100.0000 0 11,000,000 11,000,000 0
40,059 01/27/15 SELL 449 100.0000 0 40,059 40,059 0

1,675,466 01/27/15 BUY 1321 100.0000 0 1,675,466 1,675,466 0
703,777 01/27/15 SELL 73015 100.0000 0 703,777 703,777 0
142,279 01/27/15 BUY 71140516 100.0000 0 142,279 142,279 0

28,008,295 01/28/15 BUY 682 100.0000 0 28,008,295 28,008,295 0
31,052,324 01/28/15 SELL 1327 100.0000 0 31,052,324 31,052,324 0

1,369 01/28/15 SELL 71140518 100.0000 0 1,369 1,369 0
1,000,000 01/29/15 BUY 40 100.0000 0 1,000,000 1,000,000 0
4,000,000 01/29/15 BUY 43 100.0000 0 4,000,000 4,000,000 0

14,389,277 01/29/15 SELL 1335 100.0000 0 14,389,277 14,389,277 0
3,897,402 01/29/15 SELL 71140521 100.0000 0 3,897,402 3,897,402 0
1,000,000 01/30/15 SELL 41 100.0000 0 1,000,000 1,000,000 0
4,000,000 01/30/15 SELL 44 100.0000 0 4,000,000 4,000,000 0

18,302,195 01/30/15 SELL 690 100.0000 0 18,302,195 18,302,195 0
3,482,941 01/30/15 BUY 1341 100.0000 0 3,482,941 3,482,941 0
6,876,884 01/30/15 SELL 71140523 100.0000 0 6,876,884 6,876,884 0

2 02/02/15 BUY 44 100.0000 0 2 2 0
7 02/02/15 BUY 47 100.0000 0 7 7 0

129 02/02/15 BUY 83 100.0000 0 129 129 0
0 02/02/15 BUY 88 100.0000 0 0 0 0
0 02/02/15 BUY 256 100.0000 0 0 0 0

88 02/02/15 BUY 453 100.0000 0 88 88 0
0 02/02/15 BUY 464 100.0000 0 0 0 0

174 02/02/15 BUY 528 100.0000 0 174 174 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

7,002,798 02/02/15 SELL 700 100.0000 0 7,002,798 7,002,798 0
0 02/02/15 BUY 964 100.0000 0 0 0 0

3,718,447 02/02/15 SELL 1350 100.0000 0 3,718,447 3,718,447 0
1 02/02/15 BUY 3826 100.0000 0 1 1 0
8 02/02/15 BUY 4066 100.0000 0 8 8 0

408 02/02/15 BUY 5988 100.0000 0 408 408 0
34 02/02/15 BUY 8240 100.0000 0 34 34 0
2 02/02/15 BUY 16498 100.0000 0 2 2 0
2 02/02/15 BUY 24768 100.0000 0 2 2 0

22 02/02/15 BUY 73047 100.0000 0 22 22 0
6 02/02/15 BUY 70866846 100.0000 0 6 6 0

345,937 02/02/15 SELL 71140529 100.0000 0 345,937 345,937 0
13,983 02/03/15 BUY 458 100.0000 0 13,983 13,983 0

0 02/03/15 SELL 466 100.0000 0 0 0 0
87,217 02/03/15 BUY 705 100.0000 0 87,217 87,217 0

44,485,222 02/03/15 BUY 1360 100.0000 0 44,485,222 44,485,222 0
2,347 02/03/15 SELL 3827 100.0000 0 2,347 2,347 0

65,515 02/04/15 BUY 97 100.0000 0 65,515 65,515 0
2,216,191 02/04/15 BUY 1365 100.0000 0 2,216,191 2,216,191 0

32,217 02/04/15 SELL 71140531 100.0000 0 32,217 32,217 0
779,883 02/05/15 BUY 104 100.0000 0 779,883 779,883 0

96 02/05/15 SELL 459 100.0000 0 96 96 0
2,256,278 02/05/15 SELL 1372 100.0000 0 2,256,278 2,256,278 0

65,502 02/06/15 SELL 108 100.0000 0 65,502 65,502 0
347,929 02/06/15 BUY 712 100.0000 0 347,929 347,929 0

3,363,404 02/06/15 BUY 1377 100.0000 0 3,363,404 3,363,404 0
43,015 02/06/15 BUY 3832 100.0000 0 43,015 43,015 0

203 02/06/15 SELL 71140544 100.0000 0 203 203 0
9,215 02/09/15 SELL 966 100.0000 0 9,215 9,215 0

2,499,034 02/09/15 SELL 1386 100.0000 0 2,499,034 2,499,034 0
394 02/09/15 SELL 24772 100.0000 0 394 394 0

6,031 02/09/15 SELL 71140546 100.0000 0 6,031 6,031 0
26,769 02/10/15 BUY 967 100.0000 0 26,769 26,769 0

1,394,215 02/10/15 SELL 1392 100.0000 0 1,394,215 1,394,215 0
200,607 02/10/15 BUY 71140563 100.0000 0 200,607 200,607 0
18,414 02/11/15 BUY 971 100.0000 0 18,414 18,414 0

1,031,981 02/11/15 BUY 1398 100.0000 0 1,031,981 1,031,981 0
16,280 02/12/15 BUY 972 100.0000 0 16,280 16,280 0

115,991 02/12/15 BUY 1407 100.0000 0 115,991 115,991 0
203,401 02/12/15 SELL 71140572 100.0000 0 203,401 203,401 0

189 02/13/15 SELL 706 100.0000 0 189 189 0
343,036 02/13/15 BUY 727 100.0000 0 343,036 343,036 0

4,444,054 02/13/15 BUY 1413 100.0000 0 4,444,054 4,444,054 0
5,389 02/13/15 SELL 71140575 100.0000 0 5,389 5,389 0
189 02/17/15 BUY 707 100.0000 0 189 189 0

395,796 02/17/15 BUY 1423 100.0000 0 395,796 395,796 0
64,635 02/17/15 SELL 71140577 100.0000 0 64,635 64,635 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

255,000 02/18/15 SELL 478 100.0000 0 255,000 255,000 0
150,931 02/18/15 BUY 760 100.0000 0 150,931 150,931 0

1,356,905 02/18/15 SELL 1428 100.0000 0 1,356,905 1,356,905 0
10,331 02/18/15 SELL 71140579 100.0000 0 10,331 10,331 0

262,195 02/19/15 BUY 1435 100.0000 0 262,195 262,195 0
640,296 02/19/15 SELL 71140583 100.0000 0 640,296 640,296 0

26 02/20/15 SELL 485 100.0000 0 26 26 0
446,281 02/20/15 SELL 1443 100.0000 0 446,281 446,281 0
41,504 02/20/15 SELL 71140585 100.0000 0 41,504 41,504 0
26,000 02/23/15 BUY 719 100.0000 0 26,000 26,000 0

2,808,412 02/23/15 SELL 1451 100.0000 0 2,808,412 2,808,412 0
92,076 02/23/15 SELL 73100 100.0000 0 92,076 92,076 0

5,009,444 02/23/15 BUY 71140597 100.0000 0 5,009,444 5,009,444 0
330,000 02/24/15 SELL 84 100.0000 0 330,000 330,000 0

1,363,698 02/24/15 BUY 1457 100.0000 0 1,363,698 1,363,698 0
5,000,000 02/25/15 BUY 35 100.0000 0 5,000,000 5,000,000 0
650,000 02/25/15 SELL 85 100.0000 0 650,000 650,000 0

0 02/25/15 BUY 730 100.0000 0 0 0 0
2,868,099 02/25/15 SELL 1465 100.0000 0 2,868,099 2,868,099 0
823,476 02/25/15 BUY 73114 100.0000 0 823,476 823,476 0

6,484,525 02/25/15 BUY 71140598 100.0000 0 6,484,525 6,484,525 0
5,000,000 02/26/15 SELL 36 100.0000 0 5,000,000 5,000,000 0
1,000,000 02/26/15 BUY 48 100.0000 0 1,000,000 1,000,000 0
4,000,000 02/26/15 BUY 51 100.0000 0 4,000,000 4,000,000 0
1,200,000 02/26/15 BUY 499 100.0000 0 1,200,000 1,200,000 0
1,900,000 02/26/15 SELL 768 100.0000 0 1,900,000 1,900,000 0
5,684,539 02/26/15 SELL 1474 100.0000 0 5,684,539 5,684,539 0

47,596 02/26/15 BUY 73116 100.0000 0 47,596 47,596 0
7,489,852 02/26/15 SELL 71140603 100.0000 0 7,489,852 7,489,852 0
1,000,000 02/27/15 SELL 49 100.0000 0 1,000,000 1,000,000 0
4,000,000 02/27/15 SELL 52 100.0000 0 4,000,000 4,000,000 0
450,000 02/27/15 SELL 109 100.0000 0 450,000 450,000 0
465,845 02/27/15 SELL 500 100.0000 0 465,845 465,845 0
348,301 02/27/15 BUY 783 100.0000 0 348,301 348,301 0
558,443 02/27/15 SELL 1480 100.0000 0 558,443 558,443 0
14,915 02/27/15 SELL 73124 100.0000 0 14,915 14,915 0

3,462,445 02/27/15 SELL 71140604 100.0000 0 3,462,445 3,462,445 0
9 03/02/15 BUY 41 100.0000 0 9 9 0
2 03/02/15 BUY 52 100.0000 0 2 2 0
8 03/02/15 BUY 55 100.0000 0 8 8 0

399,886 03/02/15 SELL 119 100.0000 0 399,886 399,886 0
36 03/02/15 BUY 122 100.0000 0 36 36 0

81,930 03/02/15 SELL 507 100.0000 0 81,930 81,930 0
166 03/02/15 BUY 604 100.0000 0 166 166 0

26,189 03/02/15 SELL 733 100.0000 0 26,189 26,189 0
38,519 03/02/15 BUY 785 100.0000 0 38,519 38,519 0

2 03/02/15 BUY 976 100.0000 0 2 2 0

JPMorgan Investor Services
Fgnvc!Rknqvu!Fkucdknkv{!cpf!Uwtxkxqtujkr!Rncp!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Rncp!Pwodgt<!615!

GKP<!69.1329659!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!!Lwpg!41-!3127!



FD496 PAGE 508
SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

3 03/02/15 BUY 3834 100.0000 0 3 3 0
8 03/02/15 BUY 4313 100.0000 0 8 8 0

390 03/02/15 BUY 6344 100.0000 0 390 390 0
32 03/02/15 BUY 8852 100.0000 0 32 32 0
2 03/02/15 BUY 16500 100.0000 0 2 2 0

15,296 03/02/15 BUY 73191 100.0000 0 15,296 15,296 0
6 03/02/15 BUY 70866855 100.0000 0 6 6 0

440,248 03/02/15 SELL 71140607 100.0000 0 440,248 440,248 0
296,726 03/03/15 BUY 512 100.0000 0 296,726 296,726 0
257,880 03/03/15 SELL 693 100.0000 0 257,880 257,880 0
26,189 03/03/15 BUY 737 100.0000 0 26,189 26,189 0

339,755 03/03/15 BUY 1495 100.0000 0 339,755 339,755 0
465,256 03/03/15 BUY 73215 100.0000 0 465,256 465,256 0
186,958 03/04/15 SELL 519 100.0000 0 186,958 186,958 0
60,509 03/04/15 BUY 791 100.0000 0 60,509 60,509 0
36,720 03/04/15 SELL 879 100.0000 0 36,720 36,720 0
61,466 03/04/15 SELL 978 100.0000 0 61,466 61,466 0

201,313 03/04/15 BUY 1503 100.0000 0 201,313 201,313 0
47,304 03/04/15 SELL 73257 100.0000 0 47,304 47,304 0
33,425 03/04/15 SELL 71140609 100.0000 0 33,425 33,425 0

254,107 03/05/15 SELL 523 100.0000 0 254,107 254,107 0
33,029 03/05/15 BUY 793 100.0000 0 33,029 33,029 0

332,970 03/05/15 SELL 1007 100.0000 0 332,970 332,970 0
20,760,686 03/05/15 BUY 1510 100.0000 0 20,760,686 20,760,686 0

903,142 03/05/15 SELL 73306 100.0000 0 903,142 903,142 0
4,549 03/05/15 BUY 71140633 100.0000 0 4,549 4,549 0
6,372 03/06/15 SELL 525 100.0000 0 6,372 6,372 0

20,026 03/06/15 BUY 795 100.0000 0 20,026 20,026 0
37,915,960 03/06/15 SELL 1082 100.0000 0 37,915,960 37,915,960 0

767,131 03/06/15 BUY 1516 100.0000 0 767,131 767,131 0
40,439 03/06/15 BUY 3836 100.0000 0 40,439 40,439 0
33,029 03/06/15 BUY 73311 100.0000 0 33,029 33,029 0

203 03/06/15 SELL 71140635 100.0000 0 203 203 0
100,000 03/09/15 SELL 139 100.0000 0 100,000 100,000 0
61,447 03/09/15 BUY 798 100.0000 0 61,447 61,447 0
1,360 03/09/15 BUY 979 100.0000 0 1,360 1,360 0

14,477,824 03/09/15 SELL 1484 100.0000 0 14,477,824 14,477,824 0
5,204,923 03/09/15 SELL 1525 100.0000 0 5,204,923 5,204,923 0

6,030 03/09/15 SELL 71140637 100.0000 0 6,030 6,030 0
10,000 03/10/15 SELL 149 100.0000 0 10,000 10,000 0

1,034,009 03/10/15 BUY 1532 100.0000 0 1,034,009 1,034,009 0
7,584,761 03/10/15 SELL 1535 100.0000 0 7,584,761 7,584,761 0

20,048 03/11/15 SELL 125 100.0000 0 20,048 20,048 0
50,000 03/11/15 SELL 161 100.0000 0 50,000 50,000 0
36,863 03/11/15 BUY 529 100.0000 0 36,863 36,863 0
29,142 03/11/15 BUY 801 100.0000 0 29,142 29,142 0

3,796,956 03/11/15 SELL 1541 100.0000 0 3,796,956 3,796,956 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

4,156,884 03/11/15 SELL 1545 100.0000 0 4,156,884 4,156,884 0
56,580 03/12/15 SELL 535 100.0000 0 56,580 56,580 0

525,341 03/12/15 BUY 1547 100.0000 0 525,341 525,341 0
5,404,832 03/12/15 SELL 2320 100.0000 0 5,404,832 5,404,832 0

20,629 03/12/15 BUY 73322 100.0000 0 20,629 20,629 0
254,113 03/12/15 SELL 71140647 100.0000 0 254,113 254,113 0

3,990,600 03/13/15 BUY 3 100.0000 0 3,990,600 3,990,600 0
2,969,600 03/13/15 BUY 3 100.0000 0 2,969,600 2,969,600 0
4,073,800 03/13/15 BUY 50 100.0000 0 4,073,800 4,073,800 0

27,237 03/13/15 SELL 543 100.0000 0 27,237 27,237 0
20,629 03/13/15 BUY 834 100.0000 0 20,629 20,629 0
1,360 03/13/15 SELL 982 100.0000 0 1,360 1,360 0

3,634,592 03/13/15 BUY 1554 100.0000 0 3,634,592 3,634,592 0
5,517,040 03/13/15 SELL 2334 100.0000 0 5,517,040 5,517,040 0

25,865 03/13/15 BUY 73328 100.0000 0 25,865 25,865 0
2,579 03/13/15 SELL 71140649 100.0000 0 2,579 2,579 0

1,829,679 03/16/15 SELL 37 100.0000 0 1,829,679 1,829,679 0
1,319,179 03/16/15 SELL 72 100.0000 0 1,319,179 1,319,179 0
1,816,072 03/16/15 SELL 73 100.0000 0 1,816,072 1,816,072 0

0 03/16/15 SELL 475 100.0000 0 0 0 0
40 03/16/15 SELL 558 100.0000 0 40 40 0

1,745,870 03/16/15 SELL 1560 100.0000 0 1,745,870 1,745,870 0
3,385 03/16/15 BUY 2484 100.0000 0 3,385 3,385 0

216,569 03/16/15 BUY 73332 100.0000 0 216,569 216,569 0
101,229 03/16/15 SELL 71140651 100.0000 0 101,229 101,229 0
759,885 03/17/15 SELL 127 100.0000 0 759,885 759,885 0
67,354 03/17/15 SELL 573 100.0000 0 67,354 67,354 0

263,063 03/17/15 BUY 845 100.0000 0 263,063 263,063 0
4,434,340 03/17/15 BUY 1567 100.0000 0 4,434,340 4,434,340 0

280 03/17/15 BUY 2486 100.0000 0 280 280 0
263,063 03/17/15 SELL 73336 100.0000 0 263,063 263,063 0
164,776 03/18/15 SELL 156 100.0000 0 164,776 164,776 0
84,920 03/18/15 SELL 581 100.0000 0 84,920 84,920 0
72,751 03/18/15 BUY 846 100.0000 0 72,751 72,751 0

1,307,886 03/18/15 BUY 1573 100.0000 0 1,307,886 1,307,886 0
1,185 03/18/15 BUY 2491 100.0000 0 1,185 1,185 0

47,806 03/18/15 SELL 71140660 100.0000 0 47,806 47,806 0
189,789 03/19/15 SELL 56 100.0000 0 189,789 189,789 0
14,073 03/19/15 BUY 101 100.0000 0 14,073 14,073 0

658,486 03/19/15 SELL 162 100.0000 0 658,486 658,486 0
203,952 03/19/15 SELL 594 100.0000 0 203,952 203,952 0

4,660,176 03/19/15 BUY 1579 100.0000 0 4,660,176 4,660,176 0
97,984 03/20/15 BUY 61 100.0000 0 97,984 97,984 0

813,230 03/20/15 SELL 104 100.0000 0 813,230 813,230 0
146,352 03/20/15 SELL 172 100.0000 0 146,352 146,352 0
29,333 03/20/15 BUY 204 100.0000 0 29,333 29,333 0
68,033 03/20/15 SELL 595 100.0000 0 68,033 68,033 0
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3,105,502 03/20/15 SELL 649 100.0000 0 3,105,502 3,105,502 0
8,719,343 03/20/15 BUY 1587 100.0000 0 8,719,343 8,719,343 0

17,623 03/20/15 BUY 2503 100.0000 0 17,623 17,623 0
7,282,109 03/20/15 SELL 6611 100.0000 0 7,282,109 7,282,109 0

893 03/20/15 BUY 71140663 100.0000 0 893 893 0
60,797 03/23/15 SELL 66 100.0000 0 60,797 60,797 0

331,882 03/23/15 SELL 106 100.0000 0 331,882 331,882 0
261,568 03/23/15 SELL 175 100.0000 0 261,568 261,568 0
195,444 03/23/15 SELL 208 100.0000 0 195,444 195,444 0
22,000 03/23/15 BUY 506 100.0000 0 22,000 22,000 0

220,133 03/23/15 SELL 598 100.0000 0 220,133 220,133 0
3,518,907 03/23/15 BUY 1593 100.0000 0 3,518,907 3,518,907 0

27 03/23/15 BUY 2504 100.0000 0 27 27 0
617,910 03/23/15 SELL 71140691 100.0000 0 617,910 617,910 0
30,936 03/24/15 SELL 70 100.0000 0 30,936 30,936 0
5,549 03/24/15 BUY 109 100.0000 0 5,549 5,549 0

249,716 03/24/15 SELL 176 100.0000 0 249,716 249,716 0
27,183 03/24/15 BUY 600 100.0000 0 27,183 27,183 0
31,533 03/24/15 BUY 1600 100.0000 0 31,533 31,533 0

168 03/24/15 BUY 2506 100.0000 0 168 168 0
54,317 03/25/15 BUY 73 100.0000 0 54,317 54,317 0
6,514 03/25/15 BUY 115 100.0000 0 6,514 6,514 0

106,674 03/25/15 SELL 181 100.0000 0 106,674 106,674 0
10,236,558 03/25/15 SELL 1607 100.0000 0 10,236,558 10,236,558 0

19,005 03/25/15 SELL 2512 100.0000 0 19,005 19,005 0
433,231 03/25/15 SELL 73350 100.0000 0 433,231 433,231 0

10,000,000 03/25/15 BUY 71140693 100.0000 0 10,000,000 10,000,000 0
7,561 03/26/15 SELL 76 100.0000 0 7,561 7,561 0
8,722 03/26/15 SELL 123 100.0000 0 8,722 8,722 0
3,422 03/26/15 BUY 182 100.0000 0 3,422 3,422 0

3,078,757 03/26/15 SELL 1614 100.0000 0 3,078,757 3,078,757 0
2,135 03/26/15 BUY 2517 100.0000 0 2,135 2,135 0

108,812 03/26/15 SELL 3838 100.0000 0 108,812 108,812 0
49,504 03/27/15 BUY 127 100.0000 0 49,504 49,504 0

126,996 03/27/15 SELL 184 100.0000 0 126,996 126,996 0
1,990,000 03/27/15 BUY 227 100.0000 0 1,990,000 1,990,000 0

22 03/27/15 SELL 603 100.0000 0 22 22 0
5,369,054 03/27/15 SELL 1620 100.0000 0 5,369,054 5,369,054 0

9,024 03/27/15 BUY 71140696 100.0000 0 9,024 9,024 0
49,455 03/30/15 SELL 84 100.0000 0 49,455 49,455 0
33,970 03/30/15 SELL 129 100.0000 0 33,970 33,970 0
1,373 03/30/15 BUY 190 100.0000 0 1,373 1,373 0

0 03/30/15 BUY 577 100.0000 0 0 0 0
23,878,464 03/30/15 BUY 851 100.0000 0 23,878,464 23,878,464 0
30,377,129 03/30/15 SELL 1624 100.0000 0 30,377,129 30,377,129 0
1,064,679 03/30/15 SELL 71140699 100.0000 0 1,064,679 1,064,679 0

71,060 03/31/15 SELL 86 100.0000 0 71,060 71,060 0
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185,452 03/31/15 SELL 131 100.0000 0 185,452 185,452 0
11,801 03/31/15 BUY 194 100.0000 0 11,801 11,801 0

12,700,000 03/31/15 SELL 866 100.0000 0 12,700,000 12,700,000 0
3,339,422 03/31/15 BUY 1631 100.0000 0 3,339,422 3,339,422 0

2,045 03/31/15 BUY 2529 100.0000 0 2,045 2,045 0
0 03/31/15 BUY 9569 100.0000 0 0 0 0

49,898,514 03/31/15 BUY 71140702 100.0000 0 49,898,514 49,898,514 0
84,965 04/01/15 BUY 91 100.0000 0 84,965 84,965 0

25 04/01/15 BUY 129 100.0000 0 25 25 0
47 04/01/15 BUY 151 100.0000 0 47 47 0

9,336 04/01/15 BUY 199 100.0000 0 9,336 9,336 0
40 04/01/15 BUY 236 100.0000 0 40 40 0
0 04/01/15 BUY 583 100.0000 0 0 0 0

88 04/01/15 BUY 607 100.0000 0 88 88 0
118 04/01/15 BUY 679 100.0000 0 118 118 0

12,099,751 04/01/15 SELL 869 100.0000 0 12,099,751 12,099,751 0
2 04/01/15 BUY 1532 100.0000 0 2 2 0

46,638,618 04/01/15 BUY 1639 100.0000 0 46,638,618 46,638,618 0
6,420 04/01/15 BUY 2533 100.0000 0 6,420 6,420 0

5 04/01/15 BUY 3840 100.0000 0 5 5 0
9 04/01/15 BUY 4571 100.0000 0 9 9 0

276 04/01/15 BUY 6704 100.0000 0 276 276 0
38 04/01/15 BUY 9606 100.0000 0 38 38 0
2 04/01/15 BUY 16502 100.0000 0 2 2 0

34 04/01/15 BUY 73368 100.0000 0 34 34 0
7 04/01/15 BUY 70866857 100.0000 0 7 7 0

276,800 04/02/15 BUY 155 100.0000 0 276,800 276,800 0
331,817 04/02/15 BUY 203 100.0000 0 331,817 331,817 0

135 04/02/15 SELL 584 100.0000 0 135 135 0
48,232 04/02/15 SELL 618 100.0000 0 48,232 48,232 0

31,900,000 04/02/15 BUY 1648 100.0000 0 31,900,000 31,900,000 0
29 04/02/15 BUY 16503 100.0000 0 29 29 0

5,398,000 04/02/15 BUY 70866858 100.0000 0 5,398,000 5,398,000 0
5,481 04/02/15 SELL 71140719 100.0000 0 5,481 5,481 0

60,842 04/06/15 BUY 99 100.0000 0 60,842 60,842 0
514,567 04/06/15 BUY 157 100.0000 0 514,567 514,567 0
377,886 04/06/15 BUY 207 100.0000 0 377,886 377,886 0

118 04/06/15 SELL 685 100.0000 0 118 118 0
5,047,915 04/06/15 BUY 1660 100.0000 0 5,047,915 5,047,915 0
5,512,981 04/06/15 SELL 70866860 100.0000 0 5,512,981 5,512,981 0
1,522,853 04/06/15 BUY 71140724 100.0000 0 1,522,853 1,522,853 0

2,713 04/07/15 SELL 102 100.0000 0 2,713 2,713 0
255,893 04/07/15 BUY 165 100.0000 0 255,893 255,893 0

7,220 04/07/15 SELL 211 100.0000 0 7,220 7,220 0
61,383 04/07/15 SELL 619 100.0000 0 61,383 61,383 0

1,497,794 04/07/15 BUY 1666 100.0000 0 1,497,794 1,497,794 0
16,261 04/07/15 BUY 71140735 100.0000 0 16,261 16,261 0
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23,423 04/08/15 SELL 106 100.0000 0 23,423 23,423 0
99,817 04/08/15 BUY 215 100.0000 0 99,817 99,817 0

118 04/08/15 BUY 693 100.0000 0 118 118 0
662,050 04/08/15 BUY 1677 100.0000 0 662,050 662,050 0
42,889 04/08/15 BUY 3842 100.0000 0 42,889 42,889 0
54,363 04/08/15 SELL 73431 100.0000 0 54,363 54,363 0
6,453 04/08/15 SELL 71140738 100.0000 0 6,453 6,453 0

19,729 04/09/15 SELL 111 100.0000 0 19,729 19,729 0
129,478 04/09/15 SELL 171 100.0000 0 129,478 129,478 0
218,011 04/09/15 BUY 219 100.0000 0 218,011 218,011 0

23 04/09/15 SELL 620 100.0000 0 23 23 0
44,504 04/09/15 BUY 879 100.0000 0 44,504 44,504 0

1,719,565 04/09/15 BUY 1683 100.0000 0 1,719,565 1,719,565 0
25,519 04/10/15 SELL 121 100.0000 0 25,519 25,519 0
4,965 04/10/15 BUY 178 100.0000 0 4,965 4,965 0
4,464 04/10/15 BUY 223 100.0000 0 4,464 4,464 0

54 04/10/15 SELL 625 100.0000 0 54 54 0
585,858 04/10/15 SELL 1689 100.0000 0 585,858 585,858 0
254,118 04/10/15 BUY 73442 100.0000 0 254,118 254,118 0

2,778 04/10/15 BUY 71140744 100.0000 0 2,778 2,778 0
50,239 04/13/15 SELL 124 100.0000 0 50,239 50,239 0
50,181 04/13/15 SELL 179 100.0000 0 50,181 50,181 0
50,275 04/13/15 SELL 224 100.0000 0 50,275 50,275 0

1,442,683 04/13/15 BUY 1695 100.0000 0 1,442,683 1,442,683 0
132,144 04/13/15 SELL 71140747 100.0000 0 132,144 132,144 0
547,635 04/14/15 SELL 127 100.0000 0 547,635 547,635 0
130,938 04/14/15 BUY 180 100.0000 0 130,938 130,938 0

4,083 04/14/15 BUY 226 100.0000 0 4,083 4,083 0
392,210 04/14/15 BUY 1702 100.0000 0 392,210 392,210 0
214,227 04/14/15 SELL 71140752 100.0000 0 214,227 214,227 0
100,407 04/15/15 BUY 130 100.0000 0 100,407 100,407 0

1,690 04/15/15 BUY 185 100.0000 0 1,690 1,690 0
61,237 04/15/15 BUY 228 100.0000 0 61,237 61,237 0

188,111 04/15/15 BUY 280 100.0000 0 188,111 188,111 0
21,865 04/15/15 SELL 591 100.0000 0 21,865 21,865 0

29 04/15/15 SELL 678 100.0000 0 29 29 0
1,839,597 04/15/15 BUY 1709 100.0000 0 1,839,597 1,839,597 0

6,479 04/15/15 SELL 71140757 100.0000 0 6,479 6,479 0
103,776 04/16/15 BUY 132 100.0000 0 103,776 103,776 0

3,708 04/16/15 BUY 233 100.0000 0 3,708 3,708 0
25 04/16/15 SELL 683 100.0000 0 25 25 0

1,185,884 04/16/15 BUY 1720 100.0000 0 1,185,884 1,185,884 0
574,805 04/16/15 BUY 70866863 100.0000 0 574,805 574,805 0

8,851 04/16/15 SELL 71140759 100.0000 0 8,851 8,851 0
4,386 04/17/15 SELL 134 100.0000 0 4,386 4,386 0

137,848 04/17/15 BUY 195 100.0000 0 137,848 137,848 0
1,081,589 04/17/15 BUY 1726 100.0000 0 1,081,589 1,081,589 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

574,805 04/17/15 SELL 70866865 100.0000 0 574,805 574,805 0
1,075 04/20/15 SELL 138 100.0000 0 1,075 1,075 0

184,488 04/20/15 SELL 205 100.0000 0 184,488 184,488 0
12,785 04/20/15 BUY 237 100.0000 0 12,785 12,785 0

1,911,588 04/20/15 SELL 1732 100.0000 0 1,911,588 1,911,588 0
59,888 04/20/15 SELL 71140761 100.0000 0 59,888 59,888 0
4,014 04/21/15 SELL 142 100.0000 0 4,014 4,014 0

312,969 04/21/15 SELL 211 100.0000 0 312,969 312,969 0
15,516 04/21/15 BUY 1739 100.0000 0 15,516 15,516 0
4,511 04/21/15 BUY 71140772 100.0000 0 4,511 4,511 0

42,313 04/22/15 SELL 144 100.0000 0 42,313 42,313 0
117,839 04/22/15 SELL 216 100.0000 0 117,839 117,839 0
197,917 04/22/15 SELL 238 100.0000 0 197,917 197,917 0

1,300,000 04/22/15 SELL 302 100.0000 0 1,300,000 1,300,000 0
245,602 04/22/15 BUY 1745 100.0000 0 245,602 245,602 0
41,762 04/22/15 SELL 71140774 100.0000 0 41,762 41,762 0

305,935 04/23/15 BUY 146 100.0000 0 305,935 305,935 0
139,669 04/23/15 BUY 221 100.0000 0 139,669 139,669 0
282,000 04/23/15 BUY 309 100.0000 0 282,000 282,000 0
661,060 04/23/15 BUY 1751 100.0000 0 661,060 661,060 0

3,433 04/23/15 SELL 71140776 100.0000 0 3,433 3,433 0
157,406 04/24/15 SELL 149 100.0000 0 157,406 157,406 0
152,973 04/24/15 SELL 234 100.0000 0 152,973 152,973 0

2,170,603 04/24/15 BUY 898 100.0000 0 2,170,603 2,170,603 0
1,600,709 04/24/15 BUY 1757 100.0000 0 1,600,709 1,600,709 0

61,325 04/27/15 SELL 236 100.0000 0 61,325 61,325 0
1,275,710 04/27/15 BUY 1764 100.0000 0 1,275,710 1,275,710 0
115,901 04/27/15 SELL 73483 100.0000 0 115,901 115,901 0

1,459 04/28/15 BUY 155 100.0000 0 1,459 1,459 0
92,012 04/28/15 SELL 240 100.0000 0 92,012 92,012 0

704,748 04/28/15 SELL 255 100.0000 0 704,748 704,748 0
21,004,644 04/28/15 BUY 902 100.0000 0 21,004,644 21,004,644 0
34,682,491 04/28/15 SELL 1771 100.0000 0 34,682,491 34,682,491 0
11,972,186 04/28/15 BUY 71140779 100.0000 0 11,972,186 11,972,186 0

1,224 04/29/15 SELL 156 100.0000 0 1,224 1,224 0
13,922 04/29/15 BUY 245 100.0000 0 13,922 13,922 0

175,187 04/29/15 SELL 263 100.0000 0 175,187 175,187 0
3,635,974 04/29/15 BUY 588 100.0000 0 3,635,974 3,635,974 0
9,540,000 04/29/15 SELL 906 100.0000 0 9,540,000 9,540,000 0
196,244 04/29/15 BUY 1780 100.0000 0 196,244 196,244 0

8,201,327 04/29/15 SELL 71140786 100.0000 0 8,201,327 8,201,327 0
0 04/30/15 SELL 90 100.0000 0 0 0 0

25 04/30/15 SELL 131 100.0000 0 25 25 0
1,498,549 04/30/15 BUY 161 100.0000 0 1,498,549 1,498,549 0
1,450,948 04/30/15 BUY 256 100.0000 0 1,450,948 1,450,948 0
2,292,745 04/30/15 BUY 289 100.0000 0 2,292,745 2,292,745 0

39,000,000 04/30/15 BUY 327 100.0000 0 39,000,000 39,000,000 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

36 04/30/15 SELL 424 100.0000 0 36 36 0
99 04/30/15 SELL 472 100.0000 0 99 99 0
37 04/30/15 SELL 501 100.0000 0 37 37 0

433 04/30/15 SELL 548 100.0000 0 433 433 0
15,665 04/30/15 BUY 916 100.0000 0 15,665 15,665 0

14,880,000 04/30/15 SELL 921 100.0000 0 14,880,000 14,880,000 0
47,048,242 04/30/15 SELL 1797 100.0000 0 47,048,242 47,048,242 0

34,994 04/30/15 SELL 16506 100.0000 0 34,994 34,994 0
3,574,857 04/30/15 SELL 71140788 100.0000 0 3,574,857 3,574,857 0

121 05/01/15 BUY 192 100.0000 0 121 121 0
11,889 05/01/15 BUY 272 100.0000 0 11,889 11,889 0
70,555 05/01/15 BUY 323 100.0000 0 70,555 70,555 0

126 05/01/15 BUY 330 100.0000 0 126 126 0
131,463 05/01/15 BUY 360 100.0000 0 131,463 131,463 0

109 05/01/15 SELL 589 100.0000 0 109 109 0
1 05/01/15 BUY 598 100.0000 0 1 1 0

59 05/01/15 BUY 690 100.0000 0 59 59 0
16 05/01/15 BUY 918 100.0000 0 16 16 0

249 05/01/15 BUY 929 100.0000 0 249 249 0
2 05/01/15 BUY 1534 100.0000 0 2 2 0

3,395,042 05/01/15 SELL 1805 100.0000 0 3,395,042 3,395,042 0
7,142 05/01/15 SELL 2543 100.0000 0 7,142 7,142 0

2 05/01/15 BUY 3844 100.0000 0 2 2 0
10 05/01/15 BUY 4643 100.0000 0 10 10 0
40 05/01/15 BUY 10277 100.0000 0 40 40 0
2 05/01/15 BUY 16508 100.0000 0 2 2 0

16 05/01/15 BUY 73514 100.0000 0 16 16 0
49 05/01/15 BUY 70866867 100.0000 0 49 49 0

392,286 05/01/15 SELL 71140793 100.0000 0 392,286 392,286 0
12,629 05/04/15 SELL 201 100.0000 0 12,629 12,629 0
7,321 05/04/15 BUY 278 100.0000 0 7,321 7,321 0

114,542 05/04/15 SELL 328 100.0000 0 114,542 114,542 0
39,490 05/04/15 BUY 403 100.0000 0 39,490 39,490 0

118 05/04/15 SELL 743 100.0000 0 118 118 0
5,000,000 05/04/15 SELL 1808 100.0000 0 5,000,000 5,000,000 0
4,845,250 05/04/15 BUY 2549 100.0000 0 4,845,250 4,845,250 0
281,844 05/04/15 SELL 71140796 100.0000 0 281,844 281,844 0

1,325,914 05/05/15 SELL 205 100.0000 0 1,325,914 1,325,914 0
801,164 05/05/15 SELL 279 100.0000 0 801,164 801,164 0

2,010,857 05/05/15 SELL 333 100.0000 0 2,010,857 2,010,857 0
823,979 05/05/15 BUY 411 100.0000 0 823,979 823,979 0

1 05/05/15 SELL 601 100.0000 0 1 1 0
1,607,970 05/05/15 BUY 1817 100.0000 0 1,607,970 1,607,970 0

12,570 05/05/15 BUY 2553 100.0000 0 12,570 12,570 0
742 05/05/15 SELL 71140813 100.0000 0 742 742 0

27,210 05/06/15 SELL 212 100.0000 0 27,210 27,210 0
49,403 05/06/15 SELL 280 100.0000 0 49,403 49,403 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

633,198 05/06/15 BUY 345 100.0000 0 633,198 633,198 0
843,100 05/06/15 BUY 422 100.0000 0 843,100 843,100 0

3,635,974 05/06/15 SELL 920 100.0000 0 3,635,974 3,635,974 0
18,123 05/06/15 SELL 1825 100.0000 0 18,123 18,123 0
64,380 05/06/15 SELL 2556 100.0000 0 64,380 64,380 0
11,936 05/06/15 BUY 71140817 100.0000 0 11,936 11,936 0

210,861 05/07/15 SELL 214 100.0000 0 210,861 210,861 0
265,607 05/07/15 SELL 353 100.0000 0 265,607 265,607 0

1,356,082 05/07/15 BUY 428 100.0000 0 1,356,082 1,356,082 0
54 05/07/15 SELL 705 100.0000 0 54 54 0

3,108,645 05/07/15 SELL 1833 100.0000 0 3,108,645 3,108,645 0
26,500 05/07/15 SELL 2559 100.0000 0 26,500 26,500 0
45,576 05/07/15 BUY 3846 100.0000 0 45,576 45,576 0

516,831 05/07/15 BUY 73563 100.0000 0 516,831 516,831 0
9,456 05/07/15 BUY 71140820 100.0000 0 9,456 9,456 0

249,376 05/08/15 BUY 216 100.0000 0 249,376 249,376 0
146,066 05/08/15 SELL 357 100.0000 0 146,066 146,066 0

1,747,745 05/08/15 SELL 438 100.0000 0 1,747,745 1,747,745 0
1,319,632 05/08/15 BUY 1838 100.0000 0 1,319,632 1,319,632 0

11,390 05/08/15 SELL 2620 100.0000 0 11,390 11,390 0
1 05/08/15 SELL 4669 100.0000 0 1 1 0

201,308 05/08/15 SELL 73575 100.0000 0 201,308 201,308 0
6,534 05/11/15 SELL 218 100.0000 0 6,534 6,534 0

387,357 05/11/15 BUY 283 100.0000 0 387,357 387,357 0
115,739 05/11/15 SELL 361 100.0000 0 115,739 115,739 0

7,891,241 05/11/15 SELL 448 100.0000 0 7,891,241 7,891,241 0
3,239,679 05/11/15 BUY 1843 100.0000 0 3,239,679 3,239,679 0

6,881 05/11/15 BUY 2703 100.0000 0 6,881 6,881 0
56,254 05/12/15 SELL 225 100.0000 0 56,254 56,254 0
21,206 05/12/15 SELL 285 100.0000 0 21,206 21,206 0

424,821 05/12/15 SELL 364 100.0000 0 424,821 424,821 0
3,076,141 05/12/15 SELL 471 100.0000 0 3,076,141 3,076,141 0
3,802,820 05/12/15 SELL 1848 100.0000 0 3,802,820 3,802,820 0
594,925 05/12/15 SELL 11945 100.0000 0 594,925 594,925 0
643,378 05/12/15 SELL 71140824 100.0000 0 643,378 643,378 0
35,075 05/13/15 SELL 228 100.0000 0 35,075 35,075 0

209,764 05/13/15 BUY 370 100.0000 0 209,764 209,764 0
86,384 05/13/15 SELL 483 100.0000 0 86,384 86,384 0

1,000,248 05/13/15 SELL 954 100.0000 0 1,000,248 1,000,248 0
433,806 05/13/15 BUY 1853 100.0000 0 433,806 433,806 0
450,591 05/13/15 SELL 12666 100.0000 0 450,591 450,591 0
18,725 05/13/15 BUY 73591 100.0000 0 18,725 18,725 0
4,967 05/13/15 SELL 71140833 100.0000 0 4,967 4,967 0

6,000,000 05/14/15 BUY 2 100.0000 0 6,000,000 6,000,000 0
165,586 05/14/15 BUY 229 100.0000 0 165,586 165,586 0
331,553 05/14/15 BUY 326 100.0000 0 331,553 331,553 0
411,197 05/14/15 BUY 373 100.0000 0 411,197 411,197 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

6,671,008 05/14/15 SELL 491 100.0000 0 6,671,008 6,671,008 0
1,195,344 05/14/15 BUY 961 100.0000 0 1,195,344 1,195,344 0
8,511,943 05/14/15 SELL 1860 100.0000 0 8,511,943 8,511,943 0
1,051,738 05/14/15 SELL 13093 100.0000 0 1,051,738 1,051,738 0
281,553 05/14/15 SELL 71140838 100.0000 0 281,553 281,553 0

6,000,000 05/15/15 SELL 3 100.0000 0 6,000,000 6,000,000 0
69,654 05/15/15 SELL 233 100.0000 0 69,654 69,654 0

180,709 05/15/15 SELL 328 100.0000 0 180,709 180,709 0
389,424 05/15/15 BUY 374 100.0000 0 389,424 389,424 0

1,645,164 05/15/15 BUY 525 100.0000 0 1,645,164 1,645,164 0
8,482 05/15/15 BUY 706 100.0000 0 8,482 8,482 0

157,771 05/15/15 BUY 962 100.0000 0 157,771 157,771 0
2,661,424 05/15/15 BUY 1865 100.0000 0 2,661,424 2,661,424 0

3 05/15/15 BUY 4672 100.0000 0 3 3 0
550,866 05/15/15 SELL 13627 100.0000 0 550,866 550,866 0
45,144 05/15/15 SELL 71140842 100.0000 0 45,144 45,144 0

1,023,784 05/18/15 SELL 330 100.0000 0 1,023,784 1,023,784 0
83,226 05/18/15 SELL 378 100.0000 0 83,226 83,226 0

175,999 05/18/15 SELL 573 100.0000 0 175,999 175,999 0
24 05/18/15 SELL 707 100.0000 0 24 24 0

338,558 05/18/15 BUY 966 100.0000 0 338,558 338,558 0
2,958,213 05/18/15 BUY 1871 100.0000 0 2,958,213 2,958,213 0

79,512 05/18/15 SELL 14057 100.0000 0 79,512 79,512 0
107,225 05/18/15 SELL 71140844 100.0000 0 107,225 107,225 0

666 05/19/15 BUY 240 100.0000 0 666 666 0
107,630 05/19/15 SELL 381 100.0000 0 107,630 107,630 0

3,517,384 05/19/15 SELL 581 100.0000 0 3,517,384 3,517,384 0
4,341,917 05/19/15 BUY 1877 100.0000 0 4,341,917 4,341,917 0
674,457 05/19/15 SELL 14501 100.0000 0 674,457 674,457 0
215,145 05/20/15 SELL 244 100.0000 0 215,145 215,145 0

1,854,993 05/20/15 SELL 595 100.0000 0 1,854,993 1,854,993 0
838,563 05/20/15 SELL 1882 100.0000 0 838,563 838,563 0
315,078 05/20/15 SELL 14688 100.0000 0 315,078 315,078 0
74,292 05/20/15 BUY 71140860 100.0000 0 74,292 74,292 0
47,307 05/21/15 SELL 333 100.0000 0 47,307 47,307 0

842,220 05/21/15 BUY 382 100.0000 0 842,220 842,220 0
313,684 05/21/15 SELL 604 100.0000 0 313,684 313,684 0
558,669 05/21/15 SELL 1887 100.0000 0 558,669 558,669 0
305,382 05/21/15 BUY 15003 100.0000 0 305,382 305,382 0
399,775 05/21/15 BUY 73642 100.0000 0 399,775 399,775 0
471,255 05/21/15 SELL 71140863 100.0000 0 471,255 471,255 0
284,692 05/22/15 BUY 247 100.0000 0 284,692 284,692 0

2,863 05/22/15 BUY 383 100.0000 0 2,863 2,863 0
3,837,428 05/22/15 SELL 616 100.0000 0 3,837,428 3,837,428 0
2,416,967 05/22/15 BUY 1892 100.0000 0 2,416,967 2,416,967 0
2,547,285 05/22/15 BUY 15349 100.0000 0 2,547,285 2,547,285 0
6,171,133 05/22/15 BUY 71140867 100.0000 0 6,171,133 6,171,133 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

1,867,088 05/26/15 BUY 627 100.0000 0 1,867,088 1,867,088 0
6,404,849 05/26/15 SELL 1900 100.0000 0 6,404,849 6,404,849 0

79,940 05/26/15 SELL 15584 100.0000 0 79,940 79,940 0
5,950,788 05/26/15 BUY 71140872 100.0000 0 5,950,788 5,950,788 0

6,411 05/27/15 BUY 252 100.0000 0 6,411 6,411 0
325 05/27/15 BUY 340 100.0000 0 325 325 0

234,615 05/27/15 BUY 634 100.0000 0 234,615 234,615 0
9,051 05/27/15 BUY 715 100.0000 0 9,051 9,051 0

1,051,862 05/27/15 SELL 1905 100.0000 0 1,051,862 1,051,862 0
852,007 05/27/15 SELL 15613 100.0000 0 852,007 852,007 0
51,698 05/28/15 SELL 344 100.0000 0 51,698 51,698 0
2,021 05/28/15 BUY 391 100.0000 0 2,021 2,021 0

957,880 05/28/15 BUY 659 100.0000 0 957,880 957,880 0
1,434,728 05/28/15 BUY 718 100.0000 0 1,434,728 1,434,728 0
389,354 05/28/15 BUY 1911 100.0000 0 389,354 389,354 0

1,295,428 05/28/15 SELL 15639 100.0000 0 1,295,428 1,295,428 0
72,037 05/28/15 SELL 73686 100.0000 0 72,037 72,037 0

7,449,235 05/28/15 SELL 71140879 100.0000 0 7,449,235 7,449,235 0
2,125,000 05/29/15 BUY 71 100.0000 0 2,125,000 2,125,000 0
151,709 05/29/15 BUY 257 100.0000 0 151,709 151,709 0

1,956 05/29/15 BUY 348 100.0000 0 1,956 1,956 0
216,991 05/29/15 SELL 399 100.0000 0 216,991 216,991 0
793,748 05/29/15 BUY 668 100.0000 0 793,748 793,748 0
960,587 05/29/15 BUY 967 100.0000 0 960,587 960,587 0
435,746 05/29/15 SELL 1913 100.0000 0 435,746 435,746 0

1,662,856 05/29/15 SELL 15757 100.0000 0 1,662,856 1,662,856 0
171,593 05/29/15 BUY 73702 100.0000 0 171,593 171,593 0

3,809,945 05/29/15 SELL 71140884 100.0000 0 3,809,945 3,809,945 0
14 06/01/15 BUY 6 100.0000 0 14 14 0
12 06/01/15 BUY 85 100.0000 0 12 12 0

2,574 06/01/15 SELL 259 100.0000 0 2,574 2,574 0
68,399 06/01/15 BUY 355 100.0000 0 68,399 68,399 0

95 06/01/15 BUY 379 100.0000 0 95 95 0
123 06/01/15 BUY 404 100.0000 0 123 123 0

1,192,161 06/01/15 BUY 694 100.0000 0 1,192,161 1,192,161 0
76 06/01/15 BUY 732 100.0000 0 76 76 0
44 06/01/15 BUY 922 100.0000 0 44 44 0

102 06/01/15 BUY 969 100.0000 0 102 102 0
2 06/01/15 BUY 1536 100.0000 0 2 2 0

1,378,956 06/01/15 SELL 1924 100.0000 0 1,378,956 1,378,956 0
6 06/01/15 BUY 3848 100.0000 0 6 6 0

11 06/01/15 BUY 4680 100.0000 0 11 11 0
44 06/01/15 BUY 10820 100.0000 0 44 44 0

205 06/01/15 BUY 15766 100.0000 0 205 205 0
45 06/01/15 BUY 73767 100.0000 0 45 45 0

414,308 06/01/15 SELL 71140897 100.0000 0 414,308 414,308 0
661 06/02/15 BUY 357 100.0000 0 661 661 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015
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IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

1,183,208 06/02/15 BUY 705 100.0000 0 1,183,208 1,183,208 0
163 06/02/15 SELL 1035 100.0000 0 163 163 0

10,828,723 06/02/15 BUY 15783 100.0000 0 10,828,723 10,828,723 0
6,984,300 06/02/15 BUY 71140903 100.0000 0 6,984,300 6,984,300 0
279,110 06/03/15 BUY 88 100.0000 0 279,110 279,110 0
342,919 06/03/15 SELL 134 100.0000 0 342,919 342,919 0
42,464 06/03/15 BUY 359 100.0000 0 42,464 42,464 0

480,410 06/03/15 SELL 411 100.0000 0 480,410 480,410 0
1,580,521 06/03/15 SELL 722 100.0000 0 1,580,521 1,580,521 0

8,513 06/03/15 SELL 743 100.0000 0 8,513 8,513 0
5,230,284 06/03/15 BUY 1939 100.0000 0 5,230,284 5,230,284 0

56,050 06/03/15 BUY 15793 100.0000 0 56,050 56,050 0
6,025,422 06/03/15 SELL 71140909 100.0000 0 6,025,422 6,025,422 0
439,900 06/04/15 SELL 172 100.0000 0 439,900 439,900 0
564,943 06/04/15 SELL 412 100.0000 0 564,943 564,943 0
306,219 06/04/15 SELL 732 100.0000 0 306,219 306,219 0
304,187 06/04/15 SELL 755 100.0000 0 304,187 304,187 0
15,725 06/04/15 SELL 924 100.0000 0 15,725 15,725 0

18,445,624 06/04/15 BUY 1951 100.0000 0 18,445,624 18,445,624 0
88,479 06/04/15 SELL 3850 100.0000 0 88,479 88,479 0

148,810 06/04/15 SELL 4688 100.0000 0 148,810 148,810 0
276 06/04/15 SELL 7260 100.0000 0 276 276 0

603,676 06/04/15 SELL 10932 100.0000 0 603,676 603,676 0
68,512 06/04/15 BUY 15821 100.0000 0 68,512 68,512 0

580,585 06/04/15 SELL 73928 100.0000 0 580,585 580,585 0
279,110 06/05/15 SELL 93 100.0000 0 279,110 279,110 0

8,870 06/05/15 BUY 221 100.0000 0 8,870 8,870 0
58,301 06/05/15 BUY 368 100.0000 0 58,301 58,301 0

12 06/05/15 SELL 397 100.0000 0 12 12 0
29,682 06/05/15 SELL 415 100.0000 0 29,682 29,682 0

304,726 06/05/15 SELL 750 100.0000 0 304,726 304,726 0
163 06/05/15 BUY 1046 100.0000 0 163 163 0

1,147,306 06/05/15 SELL 1962 100.0000 0 1,147,306 1,147,306 0
47,538 06/05/15 BUY 3852 100.0000 0 47,538 47,538 0

3 06/05/15 BUY 4690 100.0000 0 3 3 0
123,900 06/05/15 SELL 16363 100.0000 0 123,900 123,900 0
310,957 06/05/15 BUY 73950 100.0000 0 310,957 310,957 0
358,528 06/08/15 SELL 253 100.0000 0 358,528 358,528 0
225,289 06/08/15 SELL 373 100.0000 0 225,289 225,289 0

12 06/08/15 BUY 398 100.0000 0 12 12 0
103,064 06/08/15 BUY 417 100.0000 0 103,064 103,064 0

2,054,104 06/08/15 SELL 756 100.0000 0 2,054,104 2,054,104 0
24 06/08/15 SELL 760 100.0000 0 24 24 0

3,045,358 06/08/15 SELL 1967 100.0000 0 3,045,358 3,045,358 0
126,850 06/08/15 SELL 16366 100.0000 0 126,850 126,850 0

6,230 06/08/15 SELL 71140911 100.0000 0 6,230 6,230 0
4,300 06/09/15 BUY 262 100.0000 0 4,300 4,300 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

317,671 06/09/15 SELL 282 100.0000 0 317,671 317,671 0
1,623,042 06/09/15 BUY 367 100.0000 0 1,623,042 1,623,042 0
120,067 06/09/15 SELL 375 100.0000 0 120,067 120,067 0

12 06/09/15 SELL 404 100.0000 0 12 12 0
41,099 06/09/15 SELL 762 100.0000 0 41,099 41,099 0

1,064,899 06/09/15 SELL 765 100.0000 0 1,064,899 1,064,899 0
9,224,481 06/09/15 SELL 1973 100.0000 0 9,224,481 9,224,481 0

13,570 06/09/15 SELL 16618 100.0000 0 13,570 13,570 0
4,387 06/10/15 BUY 264 100.0000 0 4,387 4,387 0

275,961 06/10/15 SELL 303 100.0000 0 275,961 275,961 0
459,325 06/10/15 BUY 383 100.0000 0 459,325 459,325 0

12 06/10/15 BUY 405 100.0000 0 12 12 0
1,623,042 06/10/15 SELL 460 100.0000 0 1,623,042 1,623,042 0
2,452,666 06/10/15 SELL 773 100.0000 0 2,452,666 2,452,666 0
1,048,250 06/10/15 SELL 1978 100.0000 0 1,048,250 1,048,250 0

66,428 06/10/15 SELL 16822 100.0000 0 66,428 66,428 0
78,600 06/10/15 BUY 71140922 100.0000 0 78,600 78,600 0

195,040 06/11/15 SELL 321 100.0000 0 195,040 195,040 0
494,133 06/11/15 BUY 390 100.0000 0 494,133 494,133 0
26,372 06/11/15 SELL 772 100.0000 0 26,372 26,372 0

502,888 06/11/15 SELL 784 100.0000 0 502,888 502,888 0
98,001 06/11/15 BUY 998 100.0000 0 98,001 98,001 0

2,666,455 06/11/15 BUY 1983 100.0000 0 2,666,455 2,666,455 0
1,638,687 06/11/15 BUY 17068 100.0000 0 1,638,687 1,638,687 0

20,163 06/11/15 SELL 71140928 100.0000 0 20,163 20,163 0
6,863 06/12/15 BUY 267 100.0000 0 6,863 6,863 0

418,123 06/12/15 BUY 326 100.0000 0 418,123 418,123 0
62,523 06/12/15 SELL 399 100.0000 0 62,523 62,523 0
78,705 06/12/15 BUY 420 100.0000 0 78,705 78,705 0

7,130,086 06/12/15 BUY 709 100.0000 0 7,130,086 7,130,086 0
231,747 06/12/15 SELL 775 100.0000 0 231,747 231,747 0
364,244 06/12/15 SELL 792 100.0000 0 364,244 364,244 0

2,421,108 06/12/15 BUY 1990 100.0000 0 2,421,108 2,421,108 0
1,746,545 06/12/15 SELL 17484 100.0000 0 1,746,545 1,746,545 0
267,703 06/12/15 SELL 74004 100.0000 0 267,703 267,703 0
300,728 06/12/15 SELL 71140938 100.0000 0 300,728 300,728 0
11,376 06/15/15 BUY 271 100.0000 0 11,376 11,376 0

114,364 06/15/15 SELL 335 100.0000 0 114,364 114,364 0
168,045 06/15/15 SELL 404 100.0000 0 168,045 168,045 0
87,092 06/15/15 BUY 421 100.0000 0 87,092 87,092 0

4,928,468 06/15/15 SELL 760 100.0000 0 4,928,468 4,928,468 0
52,513 06/15/15 SELL 790 100.0000 0 52,513 52,513 0

1,383,330 06/15/15 SELL 829 100.0000 0 1,383,330 1,383,330 0
1,569,099 06/15/15 SELL 1995 100.0000 0 1,569,099 1,569,099 0
2,469,558 06/15/15 SELL 17759 100.0000 0 2,469,558 2,469,558 0

33,204 06/15/15 SELL 71140942 100.0000 0 33,204 33,204 0
2,482 06/16/15 BUY 274 100.0000 0 2,482 2,482 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

160,155 06/16/15 SELL 406 100.0000 0 160,155 160,155 0
541,138 06/16/15 SELL 774 100.0000 0 541,138 541,138 0
58,131 06/16/15 SELL 803 100.0000 0 58,131 58,131 0

1,169,023 06/16/15 SELL 846 100.0000 0 1,169,023 1,169,023 0
680,874 06/16/15 SELL 2000 100.0000 0 680,874 680,874 0

0 06/16/15 BUY 4692 100.0000 0 0 0 0
1,521,596 06/16/15 SELL 18015 100.0000 0 1,521,596 1,521,596 0

50,378 06/17/15 SELL 275 100.0000 0 50,378 50,378 0
57,472 06/17/15 SELL 408 100.0000 0 57,472 57,472 0
58,839 06/17/15 SELL 820 100.0000 0 58,839 58,839 0

234,131 06/17/15 BUY 855 100.0000 0 234,131 234,131 0
3,602,315 06/17/15 BUY 2005 100.0000 0 3,602,315 3,602,315 0

1 06/17/15 BUY 4695 100.0000 0 1 1 0
2,321,268 06/17/15 SELL 18159 100.0000 0 2,321,268 2,321,268 0
222,686 06/17/15 BUY 74038 100.0000 0 222,686 222,686 0
752,120 06/17/15 SELL 71140948 100.0000 0 752,120 752,120 0
107,715 06/18/15 BUY 276 100.0000 0 107,715 107,715 0
10,547 06/18/15 SELL 412 100.0000 0 10,547 10,547 0

2,167,052 06/18/15 BUY 800 100.0000 0 2,167,052 2,167,052 0
1,231,894 06/18/15 BUY 879 100.0000 0 1,231,894 1,231,894 0
1,464,012 06/18/15 SELL 2010 100.0000 0 1,464,012 1,464,012 0
1,416,359 06/18/15 SELL 18288 100.0000 0 1,416,359 1,416,359 0

21,809 06/18/15 BUY 74063 100.0000 0 21,809 21,809 0
9,423 06/18/15 SELL 71140950 100.0000 0 9,423 9,423 0

1,758,328 06/19/15 BUY 2 100.0000 0 1,758,328 1,758,328 0
183,521 06/19/15 BUY 2 100.0000 0 183,521 183,521 0

1,665,757 06/19/15 BUY 4 100.0000 0 1,665,757 1,665,757 0
11,027 06/19/15 BUY 282 100.0000 0 11,027 11,027 0
13,371 06/19/15 SELL 343 100.0000 0 13,371 13,371 0

180,412 06/19/15 BUY 442 100.0000 0 180,412 180,412 0
3,607,606 06/19/15 SELL 804 100.0000 0 3,607,606 3,607,606 0
309,658 06/19/15 SELL 838 100.0000 0 309,658 309,658 0

1,484,461 06/19/15 SELL 890 100.0000 0 1,484,461 1,484,461 0
890,518 06/19/15 BUY 2016 100.0000 0 890,518 890,518 0

1,158,618 06/19/15 SELL 18358 100.0000 0 1,158,618 1,158,618 0
1,883 06/22/15 SELL 285 100.0000 0 1,883 1,883 0

157,353 06/22/15 SELL 415 100.0000 0 157,353 157,353 0
752,838 06/22/15 SELL 453 100.0000 0 752,838 752,838 0
76,978 06/22/15 SELL 841 100.0000 0 76,978 76,978 0

1,260,552 06/22/15 SELL 898 100.0000 0 1,260,552 1,260,552 0
219,926 06/22/15 SELL 904 100.0000 0 219,926 219,926 0
355,585 06/22/15 BUY 2022 100.0000 0 355,585 355,585 0

1,106,627 06/22/15 SELL 18396 100.0000 0 1,106,627 1,106,627 0
550 06/22/15 SELL 71140952 100.0000 0 550 550 0
559 06/23/15 SELL 289 100.0000 0 559 559 0

66,389 06/23/15 BUY 350 100.0000 0 66,389 66,389 0
253,581 06/23/15 BUY 461 100.0000 0 253,581 253,581 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

634,233 06/23/15 SELL 842 100.0000 0 634,233 634,233 0
1,214,246 06/23/15 BUY 907 100.0000 0 1,214,246 1,214,246 0
1,578,607 06/23/15 BUY 2027 100.0000 0 1,578,607 1,578,607 0

6,845 06/23/15 SELL 18433 100.0000 0 6,845 6,845 0
18,368 06/23/15 BUY 74107 100.0000 0 18,368 18,368 0
1,014 06/23/15 SELL 71140954 100.0000 0 1,014 1,014 0
774 06/24/15 SELL 291 100.0000 0 774 774 0

59,593 06/24/15 SELL 367 100.0000 0 59,593 59,593 0
88,868 06/24/15 SELL 418 100.0000 0 88,868 88,868 0
76,318 06/24/15 SELL 475 100.0000 0 76,318 76,318 0
3,933 06/24/15 BUY 577 100.0000 0 3,933 3,933 0

543,520 06/24/15 SELL 915 100.0000 0 543,520 543,520 0
427,686 06/24/15 SELL 2032 100.0000 0 427,686 427,686 0
10,730 06/24/15 SELL 18456 100.0000 0 10,730 10,730 0
46,332 06/24/15 BUY 74129 100.0000 0 46,332 46,332 0

349,634 06/24/15 BUY 71140968 100.0000 0 349,634 349,634 0
82,762 06/25/15 SELL 297 100.0000 0 82,762 82,762 0
61,195 06/25/15 SELL 428 100.0000 0 61,195 61,195 0

471,403 06/25/15 BUY 477 100.0000 0 471,403 471,403 0
3,933 06/25/15 SELL 580 100.0000 0 3,933 3,933 0

372,275 06/25/15 BUY 853 100.0000 0 372,275 372,275 0
56,736 06/25/15 BUY 925 100.0000 0 56,736 56,736 0
23,012 06/25/15 BUY 926 100.0000 0 23,012 23,012 0

252,610 06/25/15 BUY 1017 100.0000 0 252,610 252,610 0
14,467,168 06/25/15 SELL 2041 100.0000 0 14,467,168 14,467,168 0

616,523 06/25/15 BUY 11549 100.0000 0 616,523 616,523 0
250,130 06/25/15 BUY 18469 100.0000 0 250,130 250,130 0
126,787 06/25/15 SELL 74139 100.0000 0 126,787 126,787 0

13,000,000 06/25/15 BUY 71140970 100.0000 0 13,000,000 13,000,000 0
126,986 06/26/15 SELL 51 100.0000 0 126,986 126,986 0
135,975 06/26/15 BUY 63 100.0000 0 135,975 135,975 0
118,316 06/26/15 SELL 300 100.0000 0 118,316 118,316 0
68,029 06/26/15 BUY 440 100.0000 0 68,029 68,029 0

107,409 06/26/15 BUY 483 100.0000 0 107,409 107,409 0
62,969 06/26/15 BUY 856 100.0000 0 62,969 62,969 0

198,513 06/26/15 SELL 935 100.0000 0 198,513 198,513 0
594,173 06/26/15 SELL 2046 100.0000 0 594,173 594,173 0
41,994 06/26/15 BUY 18572 100.0000 0 41,994 41,994 0
38,354 06/26/15 BUY 74143 100.0000 0 38,354 38,354 0
14,406 06/26/15 SELL 71140972 100.0000 0 14,406 14,406 0

402,989 06/29/15 SELL 54 100.0000 0 402,989 402,989 0
746,369 06/29/15 BUY 99 100.0000 0 746,369 746,369 0
348,483 06/29/15 SELL 301 100.0000 0 348,483 348,483 0

4,594 06/29/15 SELL 384 100.0000 0 4,594 4,594 0
23,653 06/29/15 BUY 441 100.0000 0 23,653 23,653 0

148,273 06/29/15 SELL 492 100.0000 0 148,273 148,273 0
42,270 06/29/15 SELL 860 100.0000 0 42,270 42,270 0
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SCHEDULE H (FORM 5500 - 4J-4) DELTA PILOTS DISABILITY AND SURVIVORSHIP TRUST C 31092
SCHEDULE OF REPORTABLE TRANSACTIONS JUNE 30,2014
TRANSACTIONS WITH SAME PARTY BASE CURRENCY: USD THROUGH JUNE 30,2015

BASED ON MARKET VALUE OF 1,043,629,207 5% VALUE OF 52,181,460

IDENTITY OF PARTY INVOLVED PURCHASE PRICE EXPENSES COST OF ASSET CURRENT VALUE NET GAIN
DESCRIPTION OF ASSET SELLING PRICE OR (LOSS)

446,009 06/29/15 SELL 941 100.0000 0 446,009 446,009 0
1,800,560 06/29/15 SELL 1024 100.0000 0 1,800,560 1,800,560 0
1,435,331 06/29/15 SELL 2051 100.0000 0 1,435,331 1,435,331 0
797,096 06/29/15 SELL 18580 100.0000 0 797,096 797,096 0
38,354 06/29/15 SELL 74156 100.0000 0 38,354 38,354 0

6,816,652 06/29/15 SELL 71140976 100.0000 0 6,816,652 6,816,652 0
1,039 06/30/15 BUY 109 100.0000 0 1,039 1,039 0

172,757 06/30/15 SELL 305 100.0000 0 172,757 172,757 0
96,936 06/30/15 SELL 446 100.0000 0 96,936 96,936 0
88,746 06/30/15 SELL 504 100.0000 0 88,746 88,746 0

302,606 06/30/15 SELL 949 100.0000 0 302,606 302,606 0
8,958,560 06/30/15 BUY 2058 100.0000 0 8,958,560 8,958,560 0
4,740,484 06/30/15 SELL 71140990 100.0000 0 4,740,484 4,740,484 0

------------------ ------------ ------------------ ------------------ ----------------
3,603,128,216 BROKER TOTAL 0 3,603,128,216 3,603,128,216 0
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