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Fom 990-PF

Department of the Treasury
Internal Revenue Service

Return of Private Foundation
or Section 4947(a){1) Trust Treated as Private Foundation
P> Do not enter social security numbers on this form as it may be made public.
P> Information about Form 990-PF and its separate instructions is at www.irs.gov/form990pf.

OMB No 1545-0052

2014

_ Open to Public Inspection

For calendar year 2014 or tax year beginning OoCT 1, 2014 , and ending SEP 30, 2015
Name of foundation A Employer identification number
THE MCMICHAEL FAMILY FOUNDATION 56-1774976
Room/sute  |B Telephone number

Number and street (or P O box number If mail 1s not delivered to street address)

P.O. BOX 507

336-548-6444

City or town, state or province, country, and ZIP or foreign postal code

MADISON, NC 27025

G Check all that apply:

|:] Initial return
D Finai return

D Address change

D Initial return of a former pubhc chanty
D Amended return
I:] Name change

H Check type of organization;

] section 501(c)(3) exempt private foundation
I__i] Section 4947(a)(1) nonexempt charitable trust |:] Other taxable private foundation

| Fair market value of all assets at end of year

{from Part ll, col. {c), hne 16)

J Accounting method:

l:] Other (specify)
»$ 55,758,359 .|(Parti, column (d) must be on cash basis )

D_ﬂ Cash

|:] Accrual

Cu exemption application 1s pending, check here > |:I

[ 1

»[ ]
E If private foundation status was terminated
under section 507(b)(1)(A), check here PD

F if the foundation 1s in a 60-month termination
under section 507(b)(1)(B), check here B[]

D 1. Foreign organizations, check here

2. Foreign organizations meeting the 85% test,
check here and attach computation

SCANNED MAR 9 4 2016

423501
11-24-14

LHA For Paperwork Reduction Act Notice, see instructions.

Part | | Analysis of Revenue and Expenses d) Disbursements
B o | oot | Wlalmesment | (M| Jom,
1 Contributions, gifts, grants, etc., receved 86,085. N/A
2 Checxk P ff the foundabon 1s not required to attach Sch B
3 Imereston saungs and temporary 136,310. 136,310. STATEMENT 1
4 Dwvidends and interest from securities 724 ,165. 724 ,165. STATEMENT 2
5a Gross rents
b Net rental income or (loss)
® 6a Net gain or (loss) from sale of assets not on line 10 4 7 4 5 9 7 l 8 3 .
gl b ™ 11,928,487.
2| 7 Captal gain net income (from Part IV, Iine 2) 4 4 459 . 183.
| 8 Netshort-term capital gain
9 Income modifications
Gross sales less returns
102 and allowances
b Less Cost of goods sold
¢ Gross profit or (loss)
11 Other ncome 140,460. 140,460. STATEMENT 3
12_ Total. Add lines 1 through 11 5,546,203, 5,460,118.
13  dpmpensation of-officers, directors, tustees, ete 0. 0. 0.
ge |
" 1on plans, employee-benef
2 S
5 hERe 7 2015 T 4 10,360. 10,360. 0.
] T 5 476,614. 476 ,614. 11,917.
2117 preresOGDEN, UT 214,194. 214,194. 0.
§18 Taxes S:GMT 6 56,288. 56,288, 0.
2119 Depreciation and depletion
_g 20 Occupancy
: 21 Travel, conferences, and meetings
= 22 Prnting and pubiications
@|23 Other expenses STMT 7 110,597, 109,427. 0.
"E 24 Total operating and administrative
2 expenses. Add lines 13 through 23 868,053. 866,883. 11,917.
Ol25 Contributions, gifts, grants paid 2,873,607, 2,873,607,
26 Total expenses and disbursements.
Add fines 24 and 25 3,741,660, 866,883. 2,885,524,
27 Subtract ine 26 from hne 12:
a Excess of revenue over expenses and disbursements 1 1 8 0 4 7 5 4 3 .
b Net investment income (1 negative, enter -0-) 4,593,235,
¢_Adjusted netincome (f negative, enter -0-) N/A

Form 990-PF (2014)




Form 990-PF (2014)

i v

THE MCMICHAEL FAMILY FOUNDATION

56-1774976

Page 2

Attached schedutes and amouats in the descnpton
Part " Balance Sheets column should be for end-of-year amounts only

Beginning of year

End of year

(a) Book Value

(b) Book Value

(c) Fair Market Value

Assets

1 Cash - non-interest-bearing
2 Savings and temporary cash investments
3 Accounts receivable P>

498,953.

629,964.

629,964.

1,836,885,

2,424,103.

2,424,103.

Less: allowance for doubtful accounts P>

4 Pledges recevable P

Less: allowance for doubtful accounts P>

5 Grants recevable

6 Receivables due from officers, directors, trustees, and other
disqualified persons

7 Other notes and loans receivable >

Less: allowance for doubtful accounts »

8 Inventories for sale or use
9 Prepaid expenses and deferred charges
10a Investments - U.S. and state government obligations
b Investments - corporate stock
¢ Investments - corporate bonds
11 Investments - land, bulldings, and equipment basis

STMT 8
STMT 9

13,914,174.

14,253,137.

17,113,599.

3,275,302.

3,633,963.

3,568,033.

>
>

Less accumulated depreciahon

12 Investments - mortgage loans
13 Investments - other
14 Land, buildings, and equipment: basis P>

STMT 10

27,346,367,

27,735,057.

31,905,210.

117,450.

Less accumuiated depreciation »

117,450.

117,450.

117,450.

15 Other assets (describe P

16 Total assets (to be completed by all filers - see the
Instructions. Also, see page 1, item )

46,989,131.

48 ,793,674.

55,758,359,

Liabilities

17 Accounts payable and accrued expenses

18 Grants payable

19 Deferred revenue

20  Loans from officers, directors, trustees, and other disqualified persons
21 Mortgages and other notes payable

22 Other habilities (describe P>

23 Total liabilities (add lines 17 through 22)

Net Assets or Fund Balances

Foundations that follow SFAS 117, check here > l:]
and complete lines 24 through 26 and lines 30 and 31.

24 Unrestricted

25 Temporanly restricted

26 Permanently restricted
Foundations that do not follow SFAS 117, check here
and compiete hines 27 through 31.

27 Capntal stock, trust principal, or current funds

28 Paid-in or capital surplus, or land, bldg., and equipment fund

29 Retained earnings, accumulated income, endowment, or other funds

30 Total net assets or fund balances

> [X]

31 Total liabilities and net assets/fund balances

O.

0.

0.

0.

46,989,131.

48,793,674.

46,989,131.

48,793,674.

46,989,131.

48,793,674.

Analysis of Changes in Net Assets or Fund Balances

1

D W N

Total net assets or fund balances at beginning of year - Part ll, column (a), ltne 30

(must agree with end-of-year figure reported on prior year's return)
Enter amount from Part I, line 27a
Other increases not included in line 2 (itemize) P

46,989,131.

1,804,543.

0.

Add lines 1,2, and 3
Decreases not included in line 2 (itemize) P

48,793,674.

OI

Total net assets or fund balances at end of year (line 4 minus line 5) - Part 11, column (b}, hne 30

(- L B P [0 L

48,793,674,

423511
11-24-14

Form 990-PF (2014)

~
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Form 990-PF (2014) THE MCMICHAEL FAMILY FOUNDATION 56-1774976 Page 3
| Part IV [ Capital Gains and Losses for Tax on Investment Income
(a) List and describe the kind(s) of praperty sold (e.g., real estate, (b, How acquired | (c) Date acquired (d) Date sold
2-story brick warehouse; or common stock, 200 shs. MLC Co.) D - Donation mo., day, yr.) (mo., day, yr.)
1a
b SEE ATTACHED STATEMENTS
c
d
e
(f) Depreciation aliowed (g) Cost or other basis {h) Gain or (loss)
(¢) Gross sales price (or aliowable) plus expense of sale (e) plus (f) minus (g)
a
b
c
d
e 11,928,487, 7,469,304. 4,459,183.

Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69

(i) F.M.V. as of 12/31/69

(j) Adjusted basis
as of 12/31/69

(k) Excess of col. (1)
over col. (), if any

(1) Gains (Col. (h) gain minus
col. (k), but not less than -0-) or
Losses (from col. (h))

o oo | |

4,459,183.

2 Capital gain net income or (net capital |

3 Net short-term capital gain or (loss) as

0sS) {

defined in sections 1222(5) and (6):

If gain, aiso enter in Part |, line 8, column (c).

If (loss), enter -0-1n Part |, ne 8

If gain, also enter in Part I, ine 7
If (loss), enter -0- in Part i, ine 7

4,459,183.

3

N/A

Part V | Qualification Under Section 4940(e) for Reduced Tax on Net Investment Income

(For optional use by domestic private foundahions subject to the section 4940(a) tax on net investment income.)

If section 4940(d)(2) applies, leave this pa

rt blank.

Was the foundation liable for the section 4942 tax on the distributable amount of any year in the base period?

If “Yes," the foundation does not qualify under section 4940(e). Do not complete this part.

D Yes EI No

1 Enter the appropriate amount in each column for each year; see the instructions before making any entries.

(a) (b) (c) (d)
Calendar ye?aars(eopg%e){a?atgggmmng In) Adjusted qualifying distributions Net value of noncharitable-use assets {col. (%'jc' ‘5.‘9,‘3‘;%%?28], {c)
2013 2,796,674. 56,893,167. .049157
2012 2,602,947. 52,625,755. .049461
2011 2,535,068. 48 ,604,037. .052158
2010 2,769,068. 54,271,234. .051023
2009 2,502,116. 51,911 ,517. .048200
2 Total of ine 1, column (d) .249999
3 Average distribution ratio for the 5-year base period - divide the total on ine 2 by 5, or by the number of years
the foundation has been n existence if less than 5 years .050000
4 Enter the net value of noncharitable-use assets for 2014 from Part X, line 5 56,299,530.
5 Multiply line 4 by ine 3 2,814,977.
6 Enter 1% of net investment income (1% of Part |, line 27b) 45,932.
7 Add lines 5and 6 2,860,909.
8 Enter qualifying distributions from Part X1, line 4 2,885,524.

If ine 8 1s equal to or greater than line 7, check the box in Part VI, line 1b, and complete that part using a 1% tax rate.

See the Part VI instructions.

423521 11-24-14

Form 990-PF (2014)



Form 990-PF (2014) THE MCMICHAEL FAMILY FOUNDATION 56-1774976 Page 4
| Part VI| Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 - see instructions)

1a Exempt operating foundations described in section 4940(d)(2), check here P> [___l and enter "N/A® on line 1.
Date of ruling or determination letter: __ (attach copy of letter if necessary-see instructions)
b Domestic foundations that meet the section 4940(e) requirements in Part V, check here > I_T{__] and enter 1% 1

45,932.

of Part |, ine 27b
¢ All other domestic foundations enter 2% of line 27b. Exempt foreign organizations enter 4% of Part [, line 12, col. (b).
2 Taxunder section 511 (domestic section 4947(a)(1) trusts and taxable foundations only. Others enter -0-)

0.

3 Addlines 1and 2

45,932.

4 Subtrtle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only. Others enter -0-)

0.

o & (W N

5 Tax based on investment income. Subtract line 4 from line 3. If zero or less, enter -0-

45,932.

6 Credits/Payments:

a 2014 estimated tax payments and 2013 overpayment credited to 2014 6a 32,200.

b Exempt foreign organizations - tax withheld at source 6b

¢ Tax paid with application for extension of time to file (Form 8868) 6c

d Backup withholding erroneously withheld 6d
Total credits and payments. Add lines 6a through 6d 7

32,200.

Enter any penalty for underpayment of estimated tax. Check here [:I if Form 2220 1s attached 8

O o~

Tax due. If the total of lines 5 and 8 1s more than line 7, enter amount owed > 9

13,732.

10 Overpayment. If ine 7 1s more than the total of ines 5 and 8, enter the amount overpaid > 10

Enter the amount of line 10 to be: Credited to 2015 estimated tax P> Refunded P> | 11

[ Part VII-A | Statements Regarding Activities

1a During the tax year, did the foundation attempt to influence any national, state, or local legislation or did 1t participate or intervene In
any political campaign?

b Did it spend more than $100 during the year (erther directly or indirectly) for political purposes (see instructions for the definition)?
If the answer 1s "Yes" to 1a or 1b, attach a detailed description of the activities and copies of any materials published or
distributed by the foundation in connection with the activities

¢ Did the foundation file Form 1120-POL for this year?

d Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year:

(1) On the foundation. P> $ 0 . (2) On foundation managers. > $ 0.
e Enter the reimbursement (if any) paid by the foundation during the year for pohtical expenditure tax imposed on foundation
managers. > $ 0.
2 Has the foundation engaged in any activities that have not previously been reported to the IRS?
If "Yes," attach a detailed descnption of the activities.
3 Has the foundation made any changes, not previously reported to the IRS, in its governing instrument, articles of incorporation, or
bylaws, or other similar instruments? If "Yes," attach a conformed copy of the changes
4a Did the foundation have unrelated business gross income of $1,000 or more during the year?
b If "Yes,” has it filed a tax return on Form 990-T for this year? N/A
5 Was there a hquidation, termination, dissolution, or substantial contraction during the year?
If "Yes," attach the statement required by General Instruction T.
6 Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied either:
® By language 1n the governing instrument, or
® By state legislation that effectively amends the governing instrument so that no mandatory directions that conflict with the state law
remain 1in the governing instrument?
7 Did the foundation have at least $5,000 in assets at any time during the year? if “Yes, " complete Part Il, col. (c), and Part XV

8a Enter the states to which the foundation reports or with which 1t 1s registered (see instructions) P

Yes| No

1a

ib

Ll

1c

4a

>

4b

Ll

NC

b If the answer I1s "Yes" to line 7, has the foundation furmished a copy of Form 990-PF to the Attorney General (or designate)
of each state as required by General Instruction G? If "No, " attach explanation
9 Is the foundation claiming status as a private operating foundation within the meaning of section 4942(j)(3) or 4942(1)(5) for calendar
year 2014 or the taxable year beginning in 2014 (see instructions for Part XIV)? If "Yes, " complete Part XIV
10 Did any persons become substantial contributors guring the tax year? it "ves.” attach a schedule listing their names and addresses

8b

9

X

10

X

423531
11-24-14

Form 990-PF (2014)



Form 990-PF (2014) THE MCMICHAEL FAMILY FOUNDATION 56-1774976

B %

Page 5

| Part VII-A | Statements Regarding Activities (continued)

11

12

13

14

15

16

At any time during the year, did the foundation, directly or indirectly, own a controlled entity within the meaning of

section 512(b)(13)? If “Yes," attach schedule (see instructions)

Did the foundation make a distribution to a donor advised fund over which the foundation or a disqualified person had advisory privileges?
If "Yes," attach statement (see instructions)

Did the foundation comply with the public inspection requirements for its annual returns and exemption apphcation?

Webstte address > N/A

11

12

13

X

The books are incare of p» WHITNEY BRIGMAN HEARD

Telephone no.p>336-548-5250

Locatedat » P.O. BOX 507, MADISON, NC ZIP+4 27025

Section 4947(a)(1) nonexempt charitable trusts filing Form 990-PF in lieu of Form 1041 - Check here
and enter the amount of tax-exempt interest received or accrued during the year » | 15 I

]

N/A

At any time duning calendar year 2014, did the foundation have an interest in or a signature or other authority over a bank,

securities, or other financial account in a foreign country?

See the instructions for exceptions and filing requirements for FINCEN Form 114, (formerly TD F 80-22.1). If *Yes," enter the name of the
foreign country P>

16

Yes| No
X

[ Part VII-B | Statements Regarding Activities for Which Form 4720 May Be Required

File Form 4720 if any item is checked in the "Yes" column, unless an exception applies.

1a During the year did the foundation (erther directly or indirectly):

(1) Engage in the sale or exchange, or leasing of property with a disqualified person? |:| Yes [X] No
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from)

a disqualified person? EI Yes IKI No
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified person? D Yes EI No
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? |:| Yes Dﬂ No
(5) Transfer any income or assets to a disqualfied person (or make any of either available

for the benefit or use of a disqualified person)? l:] Yes I_}_L] No
(6) Agree to pay money or property to a government official? (Exception. Check "No®

if the foundation agreed to make a grant to or to employ the official for a period after

termination of government service, If terminating within 90 days.) |:| Yes [KI No

b if any answer 1s “Yes" to 1a(1)-(6), did any of the acts fail to qualify under the exceptions described in Regulations

section 53.4941(d)-3 or in a current notice regarding disaster assistance (see instructions)? N/A

Organizations relying on a current notice regarding disaster assistance check here » |:|

¢ Did the foundation engage In a prior year in any of the acts described in 1a, other than excepted acts, that were not corrected
before the first day of the tax year beginning in 2014?

2 Taxes on failure to distribute income (section 4342) (does not apply for years the foundation was a private operating foundation

defined in section 4942())(3) or 4942(j)(5)):
a Atthe end of tax year 2014, did the foundation have any undistributed income (lines 6d and 6e, Part X|11) for tax year(s) beginning
before 2014? |:| Yes [—_Xj No
If "Yes,” list the years p> , s ,
b Are there any years listed in 2a for which the foundation 1$ not applying the provisions of section 4942(a)(2) (relating to incorrect
valuation of assets) to the year's undistributed income? (If applying section 4942(a)(2) to all years listed, answer "No" and attach
statement - see instruchons.) N/A
¢ If the provisions of section 4942(a)(2) are being applied to any of the years listed in 2a, list the years here.
| 4 , ) )

3a Did the foundation hold more than a 2% direct or indirect interest in any business enterprise at any time

during the year? D Yes [E No
b If "Yes," did it have excess business holdings in 2014 as a result of (1) any purchase by the foundation or disqualified persons after

May 26, 1969; (2) the lapse of the 5-year period (or longer period approved by the Commussioner under section 4943(c)(7)) to dispose

of holdings acquired by gift or bequest; or (3) the lapse of the 10-, 15-, or 20-year first phase holding period? (Use Schedule C,

Form 4720, to determune if the foundation had excess business holdings in 2014 ) N/A

4a Did the foundation invest during the year any amount in a manner that would jeopardize its charitable purposes?

b Did the foundation make any investment in a prior year (but after December 31, 1969) that could jeopardize its charitable purpose that
had not been removed from jeopardy before the first day of the tax year beginning in 2014?

Yes| No

1b

1c

2b

3b

4a

X

4b

X

423541
11-24-14

Form 990-PF (2014)
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Form 990-PF (2014) THE MCMICHAEL FAMILY FOUNDATION

56-1774976 Page 6

| Part VII-B | Statements Regarding Activities for Which Form 4720 May Be Required (continued)

5a Durning the year did the foundation pay or incur any amount to:

(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(g))?

(2) Influence the outcome of any specific public election (see section 4955); or to carry on, directly or indirectly,

any voter registration drive?

D Yes D—{_—] No
:I Yes m No

(3) Provide a grant to an individual for travel, study, or other similar purposes? [:] Yes IE No
(4) Provide a grant to an organization other than a charitable, etc., organization described in section
4945(d)(4)(A)? (see instructions) L1 ves [XT o
(5) Prowide for any purpose other than rehgious, charitable, scientific, iiterary, or educational purposes, or for
the prevention of cruelty to children or animals? D Yes [X] No
b If any answer 1s “Yes" to 5a(1)-(5), did any of the transactions fail to qualify under the exceptions described in Regulations
section 53.4945 or in a current notice regarding disaster assistance (see instructions)? N/A 5b
Organizations relying on a current notice regarding drsaster assistance check here > E]
¢ If the answer 1s “Yes" to question 5a(4), does the foundation claim exemption from the tax because it maintained
expenditure responsibility for the grant? N/A L Jves [ Ino
If "Yes, " attach the statement required by Regulations section 53 4945-5(d).
6a Did the foundation, during the year, receive any funds, directly or indirectly, to pay premiums on
a personal benefit contract? D Yes [X] No
b Did the foundation, during the year, pay premiums, directly or indirectly, on a personal benefit contract? 6b X
If "Yes" to 6b, file Form 8870
7a Atany time during the tax year, was the foundation a party to a prohibited tax shelter transaction? I:] Yes IKI No
b_If “Yes," did the foundation receive any proceeds or have any net Income attributable to the transaction? N/A 7b
Part VIl | Information About Officers, Directors, Trustees, Foundation Managers, Highly
Paid Employees, and Contractors
1 List all officers, directors, trustees, foundation managers and their compensation.
Contnbutions to
(a) Name and address hgﬁ)rsT 'S'é’r' \%gglf\clig/aogteed (c)(%ormi):r;?gtlon °(“‘°§§§°d°§2;,°2},°'a"s ag%ﬁﬁ other
to position enter -0-) tip allowances
SEE STATEMENT 11 13,250. 0. 0.
2 Compensation of five highest-paid employees (other than those included on line 1). If none, enter "NONE."
(a) Name and address of each employee paid more than $50,000 (b)hgﬂlraé %r;cri ook (c) Compensation e("% gﬁgﬁgﬁzﬁ;& ag:%lEJ: ,egt?l%r
devoted to position compensation allowances
NONE
Total number of other employees paid over $50,000 > | 0

423551
11-24-14

Form 990-PF (2014)
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Form 990-PF (2014) THE MCMICHAEL FAMILY FOUNDATION 56-1774976 Page 7
[ Part VIl | Information About Officers, Directors, Trustees, Foundation Managers, Highly
Paid Employees, and Contractors (continued)
3 Five highest-paid independent contractors for professional services. f none, enter "NONE."
(a) Name and address of each person paid more than $50,000 (b) Type of service (c) Compensation

NONE

Total number of others receiving over $50,000 for professional services » 0
[ Part IX-A] Summary of Direct Charitable Activities

List the foundation's four largest direct charitable activities during the tax year. Include relevant statistical information such as the
number of organizations and other beneficiaries served, conferences convened, research papers produced, etc.

1 N/A

Expenses

Describe the two largest program-related investments made by the foundation during the tax year on lines 1 and 2. Amount
1 N/A

| Part IX-B | Summary of Program-Related Investments
|

All other program-related investments. See instructions.
3

Total. Add lines 1 through 3 > 0.
Form 990-PF (2014

423561
11-24-14




Form 990-PF (2014) THE MCMICHAEL FAMILY FOUNDATION

56-1774976 __ Pages

Part X

Minimum Investment Return (Al domestic foundations must complete this part. Foreign foundations, see instructions.)

1 Fair market value of assets not used (or held for use) directly in carrying out charitable, etc., purposes:

a Average monthly far market value of securities 1a 31,401,118.
b Average of monthly cash balances 1b 2,133,011.
¢ Fair market value of all other assets 1¢ 25,639,008.
d Total (add lines 1a, b, and c) 1d 59,173,137,
| e Reduction claimed for blockage or other factors reported on lines 1a and
; 1c (attach detailed explanation) | 1e | 0.
| 2 Acquisition indebtedness applicable to ne 1 assets 2 0.
3 Subtract ine 2 from line 1d 3 59,173,137.
4 Cash deemed held for chantable activities. Enter 1 1/2% of ine 3 (for greater amount, see instructions) 4 2,873,607.
5 Netvalue of noncharitable-use assets. Subtract line 4 from line 3. Enter here and on Part V, ine 4 5 56,299,530.
6 _Minimum investment return. Enter 5% of line 5 6 2,814,977,
Part XI | Distributable Amount (see instructions) (Section 4942(j)(3) and (j)(5) private operating foundations and certain
foreign organizations check here p |:] and do not complete this part.)
! 1 Mimmum investment return from Part X, line 6 1 2,814,977.
} 2a Tax on investment income for 2014 from Part VI, ine 5 2a 45,932.
‘ b Income tax for 2014. (This does not include the tax from Part VI.) 2b
| ¢ Add hnes 2a and 2b 2c 45,932.
l 3 Distributable amount before adjustments. Subtract line 2¢ from line 1 3 2,769,045.
} 4 Recoveries of amounts treated as qualifying distributions 4 0.
5 Add lines 3and 4 5 2,769,045,
6 Deduction from distributable amount (see instructions) 6 0.
7  Distributable amount as adjusted. Subtract line 6 from line 5. Enter here and on Part XIil, ine 1 7 2,769,045.
Qualifying Distributions (see instructions)
1 Amounts paid (including administrative expenses) to accomplish charitable, etc., purposes:
a Expenses, contributions, gifts, etc. - total from Part |, column (d), line 26 1a 2,885,524.
b Program-related investments - total from Part IX-B 1b 0.
2  Amounts patd to acquire assets used (or held for use) directly in carrying out charitable, etc., purposes 2
3 Amounts set aside for specific charitable projects that satisfy the:
a Suitability test (prior IRS approval required) 3a
b Cash distribution test (attach the required schedule) 3b
4 Qualifying distributions. Add lines 1a through 3b. Enter here and on Part V, line 8, and Part XIII, line 4 4 2,885,524.
§ Foundahons that qualify under section 4940(e) for the reduced rate of tax on net investment
income. Enter 1% of Part |, line 27b 5 45 ,932.
6 Adjusted qualifying distributions. Subtract line 5 from line 4 6 2,839,592.

Note. The amount on line 6 will be used in Part V, column (b), in subsequent years when calculating whether the foundation quahfies for the section

4940(e) reduction of tax in those years.

423571
11-24-14

Form 990-PF (2014)




Form 990-PF (2014)

THE MCMICHAEL FAMILY FOUNDATION

56-1774976

Page 9

Undistributed Income (see instructions)

1 Distributable amount for 2014 from Part XI,
ne 7
2 Undistributed income, if any, as of the end of 2014
a Enter amount for 2013 only
b Total for prior years:
3 Excess distributions carryover, if any, to 2014:
aFrom 2009

(a)
Corpus

(b)
Years prior to 2013

(c)
2013

(d)
2014

2,769,045,

b From 2010 19,752.

¢ From 2011 134,736.

dFrom 2012 9,833.

eFrom 2013 16,380.

f Total of lines 3a through e
4 Qualfying distributions for 2014 from

Part XII, ine 4: > $

a Applied to 2013, but not more than line 2a

b Applied to undistributed income of prior
years (Election required - see instructions)

¢ Treated as distributions out of corpus
(Election required - see instructions)

d Applied to 2014 distributable amount

e Remaining amount distributed out of corpus

5 Excess distributions carryover applied to 2014
{If an amount appears in column (d), the same amount
must be shown in column (a) )

6 Enter the nettotal of each column as
indicated below:

a Corpus Add lines 3f, 4c, and 4e Subtract Itne 5
b Prior years' undistributed income. Subtract
line 4b from line 2b

¢ Enter the amount of prior years'
undistributed income for which a notice of
deficiency has been 1ssued, or on which
the section 4942(a) tax has been previously
assessed

d Subtract line 6¢ from line 6b. Taxable
amount - see instructions

e Undistributed income for 2013. Subtract line
4a from hne 2a. Taxable amount - see Instr.

f Undistributed income for 2014, Subtract
lines 4d and 5 from hine 1. This amount must
be distributed in 2015

7 Amounts treated as distributions out of

corpus to satisfy requirements imposed by
section 170(b)(1)(F) or 4942(g)(3) (Election
may be required - see instructions)

8 Excess distributions carryover from 2009

not applied on line 5 or line 7

9 Excess distributions carryover to 2015.

Subtract fines 7 and 8 from line 6a

180,701.

2,885,524.

0.

2,769,045,

116,479.

o.

0.

297,180.

o'

0.

297,180.

10 Analysis of line 9:
a Excess from 2010

19,752.

b Excess from 2011

134,736.

¢ Excess from 2012

9,833.

d Excess from 2013

16,380.

e Excess from 2014

116,479.

11-24-14

Form 990-PF (2014)



Form 990-PF (2014 THE MCMICHAEL FAMILY FOUNDATION 56-1774976 _ Page10
Part XIV | Private Operating Foundations (see instructions and Part VII-A, question 9) N/A

1 a If the foundation has received a ruling or determination letter that it 1s a private operating

foundation, and the ruling 1s effective for 2014, enter the date of the ruling »
b Check box to indicate whether the foundation is a private operating foundation described in section D 4842())(3) or |:| 4942(j)(5)
2 a Enter the lesser of the adjusted net Tax year Prior 3 years
| income from Part | or the minimum (a) 2014 {b) 2013 {c) 2012 (d) 2011 (e) Total

| investment return from Part X for
each year listed

b 85% of line 2a

¢ Qualifying distributions from Part Xil,
line 4 for each year listed

d Amounts included in line 2c not

| used directly for active conduct of

! exempt activities

e Qualfying distributions made directly
for active conduct of exempt activities.

Subtract hine 2d from line 2¢
3 Complete 33, b, or ¢ for the
alternative test relied upon:
a "Assets” alternative test - enter:
(1) Value of all assets

(2) Value of assets qualifying

! under section 4942())(3)(B)(1)

| b "Endowment" aiternative test - enter
2/3 of minimum investment return
shown in Part X, line 6 for each year
hsted

¢ "Support® alternative test - enter:
(1) Total support other than gross

investment income (interest,
dividends, rents, payments on

securities loans (section
512(a)(5)), or royalties)

(2) Support from general public
and 5 or more exempt
organizations as provided in
section 4942(;)(3)(B)(m)

(3) Largest amount of support from
an exempt organization

(4) Gross investment income
Part XV | Supplementary Information (Complete this part only if the foundation had $5,000 or more in assets
at any time during the year-see instructions.)

1 Information Regarding Foundation Managers:
a List any managers of the foundation who have contributed more than 2% of the total contributions received by the foundation before the close of any tax
year (but only if they have contributed more than $5,000). (See section 507(d)(2).)
NONE
b List any managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the ownership of a partnership or
other entity) of which the foundation has a 10% or greater interest.
NONE
2 Information Regarding Contribution, Grant, Gift, Loan, Scholarship, etc., Programs:

‘ Check here P> li] if the foundation only makes contributions to preselected charitable organizations and does not accept unsolicited requests for funds. If
‘ the foundation makes gifts, grants, etc. (see instructions) to indviduals or organizations under other conditions, complete items 2a, b, ¢, and d.

a The name, address, and telephone number or e-mail address of the person to whom applications should be addressed:

b The form in which applications should be submitted and information and matenials they should include:

¢ Any submisston deadhines:

d Any restrictions or imitations on awards, such as by geographical areas, charitable fields, kinds of institutions, or other factors:

423601 11-24-14 Form 990-PF (2014)




Form 990-PF (2014) THE MCMICHAEL FAMILY FOUNDATION 56-1774976 Page 11
| Part XV| Supplementary Information (continued)
3 Grants and Contributions Paid During the Year or Approved for Future Payment
Recipient If recipient 1s an individual,
show any relationship to Fo;n;datlr;n PUfDOS(ti %f %rant or Amount
any foundation manager status 0 contribution
Name and address (home or business) or substantial contributor recipient
a Paid dunng the year
CONTRIBUTION MADE VIA PASSTHROUGH
ENTITY 32,
SEE ATTACHED SCHEDULE
2,873,575,
Total > 3a 2 873 607,
b Approved for future payment
NONE
Total » 3b 0

423611
11-24-14

Form 990-PF (201:)




Form 990-PF (2014) THE MCMICHAEL FAMILY FOUNDATION

56-1774976 Page12

Analysis of Income-Producing Activities

Unrelated business income

Enter gross amounts unless otherwise indicated. Excluded by section 512, 513, or 514 (e)
Bus!.ﬁ\)ess (b) Eg:’#- (d) Related or exempt
1 Program service revenue: code Amount code Amount function income
a
b
c
d
e
f
g Fees and contracts from government agencies
2 Membership dues and assessments
3 Interest on savings and temporary cash
Investments 14 136,310.
4 Dividends and interest from securities 14 724,165.
5 Net rental income or (loss) from real estate:
a Debt-financed property
b Not debt-financed property
6 Net rental income or (loss) from personal
property
7 Other investment income 14 140,460.
8 Gain or (loss) from sales of assets other
than inventory 18 4,459,183.

9 Net income or (loss) from special events
10 Gross profit or (loss) from sales of inventory
11 Other revenue;

12 Subtotal. Add columns (b), (d), and (e)
13 Total. Add line 12, columns (b), (d), and (&)

(See worksheet in line 13 instructions to venfy calculations.)

5,460,118,

0.

13

5,460,118,

Part XVI-B Relationship of Activities to the Accomplishment of Exempt Purposes

Line No. Explain below how each activity for which income 1s reported in column (e) of Part XVi-A contributed importantly to the accomplishment of
v the foundation's exempt purposes (other than by providing funds for such purposes).
w2367 Form 990-PF (2014)




Form 990-PF (2014) THE MCMICHAEL FAMILY FOUNDATION 56-1774976  Page13

Part XVIl | Information Regarding Transfers To and Transactions and Relationships With Noncharitable

Exempt Organizations

1 Did the organization directly or indirectly engage n any of the following with any other organization described in section 501(c) of
the Code (other than section 501(c)(3) organizations) or in section 527, relating to pohitical organizations?
a Transfers from the reporting foundation to a noncharitable exempt organization of:
(1) Cash
(2) Other assets
b Other transactions:
(1) Sales of assets to a noncharitable exempt organization
(2) Purchases of assets from a noncharitable exempt organization
(3) Rental of facilities, equipment, or other assets
(4) Reimbursement arrangements
(5) Loans or loan guarantees
(6) Performance of services or membership or fundraising solicitations
¢ Sharing of facilities, equipment, mailing lists, other assets, or paid employees

Yes| No

fa(1)
1a(2)

1b(1)
1b(2)
1b(3)
1b(4)
1b(5)
1b(6)
1c

DA D[Pa DA (D]

d If the answer to any of the above 1s "Yes," complete the following schedule. Column (b) should always show the fair market value of the goods, other assets,
or services given by the reporting foundation. If the foundation received less than fair market value in any transaction or sharing arrangement, show in

column (d) the value of the goods, other assets, or services received.

(a)uine no (b) Amount involved (c) Name of noncharitable exempt organization (d) Description of transters, transactions, and sharing anangements

N/A

2a s the foundation directly or indirectly affiiated with, or related to, one or more tax-exempt organizations described
in section 501(c) of the Code (other than section 501(c)(3)) or in section 5277
b If "Yes," complete the following schedule.

l:‘ Yes @ No

(a) Name of organization (b) Type of organization (c) Description of relationship

N/A

Under penalties of perjury, | declare that | have examined this return, including accompanying schedules and statements, and to the best of my knowledge

May the IRS discuss this

Si g n and belief, 1t Is true, correct, and complete Declaration of preparer (other than taxpayer) 1s based on all information of which preparer has any knowledge retum with the preparer
* shown below (see Instr )?
Here| DM e &.&%&A_qum Xves [N
Signature of officer or trpstee Date Title
Print/Type preparer's name Preparer's signature Date Check [ ] # [PTIN
self- employed
. 2

Paid JANE R POTTER %\oa ottt 5/ P01057495
Preparer |rim'sname » BUTLER & BURKE, L.L.P. Frm'sEIN > 56-1138530
Use Only

Frm'saddress » 100 CLUB OAKS COURT, SUITE A

WINSTON-SALEM, NC 27104 Phoneno. (336)768-2310
Form 990-PF (2014)
423622

11-24-14




'. \'l

CONTINUATION FOR 990-PF, PART IV

THE MCMICHAEL FAMILY FOUNDATION 56-1774976 PAGE 1 OF 2
LPart v ] Capital Gains and Losses for Tax on Investment Income
(a) List and describe the kind(s) of property sold, e.g., real estate, (bLI—_I%v:I"acchqalgéed ((? Date acquired| (d) Date sold
2-story brick warehouse; or common stock, 200 shs. MLC Co. D-Donation | (mo., day,yr.) | (mo., day, yr.)

ta CAPITAL GAIN DISTRIBUTIONS P VARIOUS [VARIOUS

b CAPITAL, GAINS/LOSSES PASSED THROUGH PARTNERSHIPS P VARIOUS [VARIOQUS

¢ MERRILL LYNCH INVESTMENTS - SEE ATTACHED P

d MERRILL LYNCH INVESTMENTS - SEE ATTACHED P

e SECURITY SALES - LITIGATION P

f UBS - SEE ATTACHED P

g UBS - ADJ FROM CONS STMT TO GL REPORT P

h CONN'S INC. P

I GENWORTH FINANCIAL P

| HALLIBURTON CO 4

k KINDER MORGAN INC. P

| QUALCOMM INC. P

m SANCHEZ ENERGY CORP P

n SCHLUMBERGER LTD P

o UNITED RENTALS P

r other
(e) Gross sales price @ Di%rreaclllaot\:\?anb?e:l)owed (%)IquO:}(;enose %f ts)gls:s (e()hp)ll?sa I(r;)or:n(rlﬁjsss()g)

a 84,818. 84,818.
b 2,003,203. 2,003,203.
¢ 1,946,176. 1,979,980. <33,804.>
d 2,465,612. 1,916,5389. 549,073.
e 660. 660.
f 3,402,777. 2,992,693. 410,084.
g 43,955. 43,955.
h 13,550. 38,573. <25,023.>
I 15,192. 20,570. <5,378.>
] 18,667. 27,280. <8,613.>
k 70,096. 91,097. <21,001.>
I 70,663. 54,153. 16,510.
m 6,688. 19,702. <13,014.>
n 28,523. 34,895. <6,372.>
0 19,161. 34,602. <15,441.>

Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69

(i) F.MLV. as of 12/31/69

(j) Adjusted basis
as of 12/31/69

(k) Excess of col. (1)
over col. (J), if any

(1) Losses (from col. (h}))

Gains {excess of col. (h) gain over col. (k),

but not less than *-0-)

84,818.

2,

003,203.

<33,804.>

549,073.

660.

410,084.

43,955.

<25,023.>

<5,378.>

<8,613.>

<21,001.>

16,510.

<13,014.>

<6,372.>

olsg|83 |-k |-k |~ |o |0 |o|»

<15,441.>

2 Capital gain net income or (net capital loss)

If gain, also enter in Part |, line 7
( If (loss), enter *-0-* in Part |, line

3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6):

It gain, also enter in Part |, hne 8, column (c).

If (loss), enter *-0-" in Part I, ne 8

423591
05-01-14




’ \
THE MCMICHAEIL FAMILY FOUNDATION

CONTINUATION FOR 990-PF, PART IV
56-1774976 PAGE 2 OF 2

{ Part IV | capital Gains and Losses for Tax on Investment Income

(a) List and describe the kind(s) of property sold, e.g., real estate,
2-story brick warehouse; or common stock, 200 shs. MLC Co.

(bmow acquired (ce Date acquired| (d) Date sold
D

N %%ﬁg?gg mo., day, yr.) | (mo., day, yr.)

ta WHITING PETROLEUM P

b ISHARES TR S&P P

¢ THE FOREST AT ASHEVILLE PROPERTIES LLC P

d BELL, PEACHTREE GARDENS LLC P

e LOSS ON DISPOSAL OF OLD WESTBURY PRIVATE PRIVATE P

f LOSS ON DISPOSAL OF OLD WESTBURY PRIVATE PRIVATE P

g DIL.J HICKS MUSE PARTNERS LP P

h

|

]

K

]

m

n

o]

s masones | (O0sprecnbonaloved [ (gt e s Ao

a 5,146. 8,790. <3,644.>
b 118,083. 116,851. 1,232.
¢ 1,399,705, 1,399,705.
d 215,628. 215,628.
e 36,449, <36,449.>
f 97.,130. <97,130.>
g 184. 184.
h

I

]

k

[
m

n

0

Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69

(1) Losses (from col. (h))

. Ins (ex . in over col.
pnvmanae | ses [ Wi s el e ot 0

a <3,644.>
b 1,232.

c 1,399,705.

d 215,628.

e <36 ,449.>
f <97,130.>
g 184.

h

[

]

k

|

m

n

0
2 Capital gain netincome or (net capital loss) :; 8?,'25')?'2,‘,’,2{‘ te(r)m ,,',D ?::r;rlf |I:r|]ﬁlz 7 2 4,459,183.

3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6):

If gain, also enter in Part I, line 8, column (c).
If (loss), enter "-0-"in Part |, fine 8

N/A

423581
05-01-14




Schedule B Schedule of Contributors

(Form 990, 990-EZ, P Attach to Form 990, Form 990-EZ, or Form 990-PF.

or 990-PF) .
Department of the Treasury P> Information about Schedule B (Form 990, 990-EZ, or 990-PF) and

Internal Revenue Service its instructions is at www.Irs.gov/form990 .

OMB No 1545-0047

2014

Name of the organization

THE MCMICHAEL FAMILY FOUNDATION

Employer identification number

56-1774976

Organization type (check one)

Filers of: Section:

Form 990 or 990-EZ [—__l 501(c) ) (enter number) orgarization
l:l 4947(a)(1) nonexempt charitable trust not treated as a pnvate foundation
l:j 527 political organization

Form 990-PF [:l 501(c)(3) exempt private foundation
[X\ 4947(a)(1) nonexempt chantable trust treated as a private foundation

|:] 501(c)(3) taxable private foundation

Check if your organization is covered by the General Rule or a Special Rule.

Note. Only a section 501(c)(7), (8), or (10} organization can check boxes for both the General Rule and a Special Rule. See instructions.

General Rule

IK] For an organization fillng Form 990, 990-EZ, or 990-PF that recewved, dunng the year, contributions totaiing $5,000 or more (in money or
property) from any one contributor. Complete Parts | and Il See instructions for determining a contributor’s total contributions

Special Rules

I:] For an organization descnbed in section 501(c)(3) filing Form 990 or 990-EZ that met the 33 1/3% support test of the regulations under
sections 509(a)(1) and 170(b)(1){A)(vi), that checked Schedule A (Form 990 or 990-EZ), Part |, ine 13, 16a, or 16b, and that received from
any one contributor, dunng the year, total contnbutions of the greater of (1) $5,000 or (2) 2% of the amount on (i) Form 990, Part VIII, hne 1h,

or () Form 990-EZ, line 1 Complete Parts | and Il

D For an organization described in section 501(c)(7), (8), or (10) filng Form 990 or 990-EZ that received from any one contrnbutor, during the
year, total contributions of more than $1,000 exclusively for religious, chantable, scientific, Iterary, or educational purposes, or for

the prevention of cruelty to children or animals. Complete Parts |, I, and Il

‘:] For an organization descnbed in section 501(c)(7), (8), or (10) filng Form 990 or 990-EZ that received from any one contnbutor, during the
year, contnibutions exclusively for religious, chantable, etc., purposes, but no such contnbutions totaled more than $1,000 If this box
1s checked, enter here the total contnbutions that were received during the year for an exclusively religious, chantable, etc.,
purpose Do not complete any of the parts unless the General Rule applies to this organization because it received nonexclusively

religious, chantable, etc., contributions totaling $5,000 or more during the year

> s

Caution. An organization that 1s not covered by the General Rule and/or the Special Rules does not file Schedule B (Form 990, 990-EZ, or 990-PF),
but it must answer "No" on Part IV, line 2, of its Form 990, or check the box on iine H of its Form 990-EZ or on rts Form 990-PF, Part |, line 2, to

certify that it does not meet the filing requirements of Schedule B (Form 990, 990-EZ, or 990-PF).

LHA For Paperwork Reduction Act Notice, see the Instructions for Form 990, 990-EZ, or 990-PF. Schedule B (Form 990, 990-EZ, or 930-PF) (2014)

423451
11-05-14




Schedule B (Form 990, 990-EZ, or 990-PF) (2014)

Page 2

Name of organization

THE MCMICHAEL FAMILY FOUNDATION

Employer identification number

56-1774976

Part |

Contributors (see instructions) Use duplicate copies of Part | if additional space i1s needed.

(a)
No.

(b)
Name, address, and ZIP + 4

(©)
Total contributions

(d)
Type of contribution

1

DALTON L. MCMICHAEL, JR.

441 CARRIAGE DRIVE

$

86,085.

STONEVILLE, NC 27048

Person IK]
Payroll [:]
Noncash [ |

(Complete Part Il for
noncash contributions.)

(a)
No.

(b)
Name, address, and ZIP + 4

(c)
Total contributions

(d)
Type of contribution

Person E]
Payroll E]
Noncash [ ]

(Complete Part Il for
noncash contnbutions.)

! (a)
No.

(b)
Name, address, and ZIP + 4

(€
Total contributions

(d)
Type of contribution

Person D
Payroll [:]
Noncash |:]

{Complete Part Il for
noncash contributions.)

(a)
No.

(b)
Name, address, and ZIP + 4

(c)

Total contributions

(d)
Type of contribution

Person [:]
Payroll |:]
Noncash [ _]

(Complete Part |l for
noncash contributions )

(a)
No.

(b)
Name, address, and ZIP + 4

(@

Total contributions

(d)
Type of contribution

Person I:l
Payroll D
Noncash [ |

(Complete Part 1l for
noncash contnbutions.)

(a)
No.

(b)
Name, address, and ZIP + 4

(c)
Total contributions

(d)
Type of contribution

Person D
Payroll D
Noncash |:]

(Complete Part Il for
noncash contnbuttons )

423452 11-05-14

Schedule B (Form 990, 990-EZ, or 990-PF) (2014)




Schedule B (Form 990, 990-EZ, or 990-PF) (2014)

Page 3

Name of organization

Employer identification number

THE MCMICHAEL FAMILY FOUNDATION 56-1774976
Part Il Noncash Property (see instructions). Use duplicate copies of Part Il if addrtional space 1s needed
(a)
(c)

No. . (b) X FMV (or estimate) (@ i
from Description of noncash property given . . Date received
Part| (see instructions)

(a)

(c)

No. L ®) 3 FMV (or estimate) (d) A
from Description of noncash property given . . Date received
Part | (see instructions)

(a)

(c)

No. . (b) . FMV (or estimate) (d) .
from Description of noncash property given . . Date received
Part | (see instructions)

(a) ©
f:::;‘ D ot § (b) h . FMV (or estimate) Dat () ived
o escription of noncash property given (see instructions) ate receive

(a)

(c)

No. L. (b) N FMV (or estimate) (d) i
from Description of noncash property given A . Date received
Part| (see instructions)

(a)

(c)
:0‘:‘ Descriotion of ®) N . FMV (or estimate) Dat @ 4
ot escription of noncash property given (see instructions) ate receive

423453 11-05-14

Schedule B (Form 990, 990-EZ, or 930-PF) (2014)




Schedule B (Form 990, 990-EZ, or 990-PF) (2014)

Page 4

Name of organization

THE MCMICHAEL FAMILY FOUNDATION

Employer identification number

56-1774976

Part Il Exclusively religious, charitable, etc., contributions to organizations described in section 501(c)(7), (8), or (10) that total more than $1,000 for
the year from any one contributor. Complete columns (a) through (e) and the following line entry. For organizations
completing Part Ill, enter the total of exclusively religious, chantable, etc , contributions of $1,000 or less for the year (Enterthisinto once } > $
Use duplicate copies of Part |ll f additional space 1s needed
(a) No.
gOrTI (b) Purpose of gift {c) Use of gift (d) Description of how gift is held
al
(e) Transfer of gift
Transferee's name, address, and ZIP + 4 Relationship of transferor to transferee
{a) No.
lf?rorrtnl (b) Purpose of gift (c) Use of gift (d) Description of how gift is held
a
{e) Transfer of gift
Transferee’s name, address, and ZIP + 4 Relationship of transferor to transferee
(a) No.
gorrtnl (b) Purpose of gift {c) Use of gift {d) Description of how gift is held
al
(e) Transfer of gift
Transferee’s name, address, and ZIP + 4 Relationship of transferor to transferee
(a) No.
gorTl (b) Purpose of gift {c) Use of gift (d) Description of how gift is held
al

Transferee’s name, address, and ZIP + 4

(e) Transfer of gift

Relationship of transferor to transferee

423454 11-05-14

Schedule B (Form 990, 990-EZ, or 990-PF) (2014)
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MERRILL LYNCH

12015 TOTAL SA

12015 ROY DUT SHELL PLC B LON [ 3412014 1302015 77400
2015 ULTRA PETROLEUM CORP 70712014 6n22015 37800 g fg ?g ﬁ gg ;1‘: ?: 2 09 00) f
2015 TURKIVE GRTI 8K SPN ADR 52012015 82472015 430300 357 1535100 234 et

2015 ENCANA CORP 2212014 8n2/2015 50300 2134 1073100 12.10 a0

12015 FTAU UNIBANCO BANCO HOLD 412015 712472015 1850 00 "2 20639 00 843 e

2015 DISCOVERY COMMUNICATN 1712014 87/2015 38000 3990 15 562 00 20.30 P
{2014 BG GROUP 41712014 112872014 80300 1808 1531800 1410 & ess 00

2015 DISCOVERY COMMUNICATN 61822014 1NS2015 40500 - 15 403 00 2875 57000

12014 UNICREDIT SPA NPV 52212014 11122014 185100 809 14 999 00 8.38 & 15000

12015 SANDS CHINA LTD COM NPV amr2014 41302015 116500 669 769100 403 G700

2014 TRANSOCEAN LTD 811472014 10272014 39100 BG4 15 226 00 3096 100

2014 NOBLE CORP PLC SHS 81212044 10M2014 56500 2712 15 324 00 214 Gerioo

2015 CBSCORPNEW  CLB < ar12015 0262015 122.00 8166 7,523 00 3e.85 o300, o
2015 SANDS CHINALTDCOM NPV’ 65812014 4302015 67500 710 621100 403 G ese 00 ‘
12015 ENCANA CORP : 11742014 EM2/2015  462.00 17.61 8,136 00 12.10 oyt b
{2015 EATON CORP PLC 61222015 BMO/215 18800 .62 1407200 58.32 e 00 a
12015 SANDS CHINA LTD COM NPV 52212014 43072015 89600 750 528300 403 foyed :
{2015 LLTRA PETROLEUM CORP 712412014 6122015 22000 2479 567700 1415 i

2015 LAS VEGAS SANDS CORP 8rar014 4202015 32700 83.79 20 859 00 56 56 e

12015 POSCG SPN ADR 81812014 1702015 8300 82.23 764800 s784 (12 2683“ pod

12015 POSCO SPN ADR 41112014 17302015 13300 7481 95000 5784 prond

|2016 DEUTSCHE POST AG 5/m12014 2112015 44900 arss 16 371 00 315 ‘12522227 pod

{2015 CBSCORPNEW  CLS 21812015 B/282015 10500 5995 6,204 00 Y 200

12015 TOTAL SA 812522014 IS 13500 8410 867100 4811 gt

2014 BG GROUP 5m2014 1112672014 26400 2149 631800 14 10 ira00 :
2014 INTLBUSINESS MACHINES 9252014 10/31/2014 8400 189 41 15910 00 16407 gty

12015 ROY DUT SHELL PLC BLON (” , 812412014 102015 18600 PERE) 811200 3185 oo N
‘2015 WANT WANT CHINA HOLDINGS 1, * - 1212015 3H8R015 712400 129 920300 101 i o
2015 MAGNA INTL INC CL AVTQ 72122015 81242015 20800 5425 11 330 00 488 - ) e
2015 WANT WANT CHINA HOLDINGS : .« 11412015 ans/2015 734100 127 33100 101 o300,

12015 LAS VEGAS SANDS CORP | ¢ 1172202014 6M2/2015 18000 6241 11854 00 5235 or2c0 '
,2015 GRUPO TELEVISIA CPO L 114722015 o/E0201S 1426 00 6.53 308 00 520 { eas 00 ’
2015 QUALCOMM ING 11/812014 W25 11700 70.20 821300 5445 2 o400 (
2015 CATERPILAR INCDEL 52012014 1nazns 8600 10a.53 8,004 00 8511 e T
{2015 SANDS CHINA LTD COM NPV 512212014 21205 45700 7.59 346900 430 2 o 00 :
12015 DISCOVERY COMMUNICATN 22622014 872015 16100 3834 - 617300 2% iested '
12015 QUALCOMM INC 612572015 942015 13300 @525 . 867800 5445 el

2014 UNICREDIT SPA NPV 81172014 11H272014 78500 817 | 642200 638 oo

2015 ROY DUT SHELL PLC B LON 772014 1802015 11800 4373+, 5,160 00 oy . .3185% Searon

2015 SANDS CHINA LTD COM NPV 8222014 4no2015 < “ga2o00 « el ETY 82700 ) i L 4m3:- et

2015 JOHNSON CONTROLS INC 611512015 04015 11300 kil 5166 583800~ W,¢, fa848) . pipesal

2014 BG GROUP 2212014 1172822014 27100 IART RN 518700 - A H mw i

2015 PRAXAR INC 811772014 &1202015° 144 00 Y 13238 19 050 00 12209 o0

12015 ENGANA CORP " 12202018 61212015 121100 1321 15991 00 1210  35m00

2015 POSCO SPN ADR . 41142014 1@oEo1s 7100 76,18 5 408 00 5784 200,

12014 UNICREDIT SPANPY LT 7o 11n222014 65500 8.25 541500 638 133 00}

{2015 ULTRA PETROLEUM CORP <" 1023012014 &M22015  142.00 »72 3,226 00 1415 psgios ;
2015 HALLIBURTON COMPANY &5 & 101172014 ampms 10700 5424 5,804 00 4303 a0, y
12015 PETROBRAS INTLFI §37% 1 & 5612014 ams015 8,000 00 1w0az? 8.23100 8882 emped Ee
{2015 QUALCOMM INC 1211572014 eMR015 7100 7005 4,874 00 5445 S oace o
2014 CONOCOPHILLIPS 4" 5n2034 10H72014 14900 76565, 1140700 6931 10 326.00 oarco ’
2014 BG GROUP R 70112014 1172872014 14100 wga L f 3,065 00 < 1410 108800 ety

2015 PETROERAS INTL £1 5'37% 10172014 anepp1s 00000 . 4<IIGZI3 ¢ 815800 | ‘3% sam2 . i 7.106.00 a0

2015 ROY DUT SHELL PLC BLON 4712014 173072015 + 13800 ¢y ¢ i‘ 39,33 542800 /o1 & §f 3rms 4 438400 bvepes

2015 ROY DUT SHELL PLC BLON . 1902572014 “ 1m02015; & 12600 | 7 ab b2 ‘ ;3987 502400 {510 ¢ 3tes 7 401200 ; * ety

2015 TRINITY INDUS INC ' DEL <y 10222014 f; 47302015 1ason , 13" 3aie 4 604 00 ‘fﬂ’“" B 2704 3650.004 : Fpais 5" g;:ool

2015 TURKIVE GRTIBK SPNADR | 1Y 7M0R01S . R4R01S 105800 322 2,407 00 234 2475001 s § R oo

2015 GRUPDTELEVISIACPO |, © ¢ W 12M2014 | 0:BR02015 41500 738 3,063 00 520 215600 ¢ " R .
2015 TOTAL SA s 91172014 172015 5200 6531 3,403 00 s 2,502.00 {501 00) v
2015 TOTAL SA et 12172014 172015 9900 56.96 5650 00 4,763.00 tad7 001 g
{2014 8G GROUP ' 10M422014 11282014 36000 16.51 5,945 00 5/076.00 el o
{2015 WINDSTREAM HOLDINGS ING 712812014 6292015 7300 - i 134200 '482.00 teaa00) )
'2015 CATERPILLAR WG DEL BAS2014 TR0 3400 10215 % - ° 347300 689 00 reygied

2015 SANDS CHINA LTD COM NPV 91252014 4302015 59600 s®” { 3,171 00 z40.7_00 baies

2015 NUCOR CORPORATION 4mP015 8Z7R015 16500 ATA6 783200 ; %os? o0 by

2015 DEUTSCHE POST AG * &RB2014 41015« 15100 4 arse 5,669 00 . ; 4910.00 e

2015 DISCOVERY COMMUNICATN . 12M12014 8702015, 13400 » 3403 4,681 00 i 2930, 3.925.00 I gt

2015 ROY DUT SHELL!PLC B LON 9M7R014 ¢  1@02015: 8200 d&f . 40.80 3,346 00 | * 3185 - 2,611.00 iR

2014 BG GROUP - ¥ 9n572014 11282014 15700 “ 1870 293800 ;% 1" 1490 221400, % 1t siy TH00

2015 WANT WANT CHINA HOLDINGS ~ 112012018 . aM8201s 380700 ‘ 1.20 asss00 ¢ 101 ssamoo . L ped

2015 CATERPILLAR INC DEL ¢ _ensRow4 ° 1hapois 3700 104 36 3,861 00 8511 P et

2015 DEUTSCHE POST AG o SR04 ¢ 2015 15800 3755 578100 3208 5075 00 s {esa00)

12015 GRUFO TELEVISIA CPO ana201s BR0R01S 404 00 6.91 2,790 00 520 2,102.00 - {a2a 00)

izms CIE FINANCIERE RICHEMONT | 7204 62015 3300 10245 3,381 00 8223 271400 onged

12014 REGIONS FINL CORP ‘ o 10M72014 20900 1123 3,357 00 917 2,742.00 fore oo ‘
12015 CIE FINANCIERE RICHEMONT *¥* 12172014 60015 5200 9400 4,888 00 5 4,276.00 e1200

gzms JOHNSQN CONTROLS INC ‘ 8152015 oR0R015 5500 5166 284100 100 2,255.00 g :
{2015 CBS CORPNEW  CLB 1212412014 a7R015 8600 B5.84 5,361 00 4g03 4783.00 ot

2015 MONSANTO CO NEW DEL. COM 11422015 8142015 3900 11728 457400 10312 4022.00 tet200

<2015 SANDS CHINA LTD CON NPV 120212014 47302015 31500 £77 <t 1,818 00 403 1,269 00 pored

2014 DEVON ENERGY CORP NEW E272014 1212014, 5000 7034 55 251700 . "' saen 2:32,00 oo

2015 OCEANEERING INTL INC* amr014 2M92015 ¢ 2600 C Mt 1883 00 15218 1,357 00 te26.00)

2014 UNICREDIT SPA NPV 872612014 1122014° 38500 7.80 2,852 00 Ye3s” 232700 (2000

2015 BNP PARIBAS . .’ - 91252014 27262015 6500 67.18 3,702 00 58 06 3,163.00 - tone 0o,

2014 DRILQUIP  * ANR014 12152014 1200 112,00 1,355 00 70 58 ‘847 00 (o000

2015 LAUDER ESTEE COS INC A 732014 1292015 12400 7572 9,385 00 717 6,894 00 T teesoo

2014 REGIONS FINL CORP 7102014 1072014 34000 . 10.58 3,692 00 917 3,201 00 .- (::aoo)

12015 MONSANTQ CO NEW DEL GOM . 122472014 ‘BMAROIS 2800 © 12130 3,154 00 103 12 2,881 00 (4 200

‘2014 DRI QUIP . 172014 12152014 1300 108.78 1388 00 70 58 817 00 l4;:|l$)

;2014 ERICSSON AMERICAN AN2014 10232014 24700 1153 3,342 00 1178 2,906.00 A no)

2015 POSCO SPN ADR 127212014 . 1802015 3800 €2.29 2,833 00 5784 2,198.00 (a2 )

12015 CABOT OIL & GAS CORP 511872015 61212015 38300 3491 13,718 00 a3 81 13,288.00 ‘42&3’

12014 EMERSON ELEC CO 52672014 121522014 4800 65.80 3,206 00 5808 2,787.00 (4 l

2015 BNP PARIBAS . 972014 2260015 3500 69.86 2,450 00 5806 203200 o)

2015 PRAXAIR ING o 9162014 en2m2015s 4500 18220 - 5,948 00 12208 5,535 00 Phypec

2015 CIE FINANCIERE RICHEMONT 11202014 eppRe1s 6700 8.8 5.920 00 8223 5,509 00 (411 00

2015 EYNGENTA AG ADR 7102014 1142015 48.00 7254 253000 - 6506 % 00 402 00y

12014 EMERSON ELECCO _ . AnI014 12152014 4400 61.27 2,860 00 5806 a'zssam s

!2014 DRIL QUIP 17312014 12152014 1300 101.28 1.316 00 7058 917 00 parped]

2015 ORACLE CORP $0.04 DEL 120872014 en4z015 9000 4184 3,765 00 T was 3,37100 aea00)

2014 EMERSON ELEC CO 3142014 12152014 8400 62.71 5,267 00 5806 487700 proagted

2015 MONSANTO CO NEW DEL COM 10782014 8na2015 6400 1090 18 6,886 00 10312 6,600.00 387 00

2014 EMERSON ELEC €O 51202014 12150014 38.00 68.22 2,592 00 5806 2206.00 s

2015 TUPPERWARE BRANDS CORP 3132014 1272015 18.00 8062 1,451 00 5983 1,077 00 preagiod

2014 DEVON ENERGY CORP NEW 57272014 11182014 8200 70.34 443100 8450 4,064 00 368 00y

2015 BNP PARIBAS ‘ an2n014 62015 56800 64 40 261400 5806 325100 progod

2014 KBR INC 1222014 121202014 2000 ELRYS 683 00 1560 312.00 o

;212 METUFEINC  COM An2014 10172014 7300 5345 3,902 00 e 3,565.00 :i-‘, :;

|2015 APPLE INC 2.408MAY03 23 107202014 77302615 17 000 00 97.02 18,484 00 8514 16,173.00 (320.00)

(10 649 00)
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2015 DISCOVERY COMMUNICATN
,2015 WANT WANT CHINA HOLOINGS 212612015
12014 CREDIT SUISSE GROUP AG 812512014
12014 ERICSSON AMERICAN . 41212014

12015 PRECISION CASTPARTS 419012015
‘2615 SAP SE SHS 313012015
2015 U'S TRSY INFLATION BOND 101172014
2015 NOBLE ENERGY INC 141212014
2015 BNP PARIBAS 121712014

2014 KBR INC : 1972014

'2014 DRIL QUIP 211472014
12015 LAS VEGAS SANDS CORP 121112014
12015 SYNGENTA AG ADR 741172014
12015 WINDSTREAM HOLDINGS INC 7M12014
12015 WINDSTREAM HOLDINGS ING 72812014
{2014 SABMILLER PLC « 911722014
12015 ITAL UNIBANCO BANCO HOLD 712015
12015 WINDSTREAM HOLDINGS INC 741512014
2015 WINDSTREAM HOLDINGS INC 712512014
{2015 WINDSTREAM HOLDINGS INC 743712014
12015 WINDSTREAM HOLDINGS INC 712812014
2015 WEATHERFORD INTL PLC 73172014
'2015 INTL PAPER CO 31712015
,2014 DRIL QUIP 172172014
.2015 ORACLE CORP $001 DEL 12972014
2015 OCEANEERING INTL INC ARSI2014
12015 SYNGENTA AG ADR 711412014
2015 CHEMGURS (THE) €O SHS 6/1212015
12015 WINDSTREAM HOLDINGS INC 7812014
12015 WINDSTREAM HOLDINGS INC 7212014
2015 AMER EXPRESS COMPANY 105312014
2015 SOCIETE GENERALE A SH 81712014
2015 TERADATA CORP DEL 2132015
2015 LAS VEGAS SANDS CORP 972512014
2015 TRINITY INDUS INC  DEL 1002272014
2015 CBS CORPNEW  CLB 11182014
2015 SYNGENTA AG ADR i 152014
2015 PRECISION CASTPARTS 312572014
2014 ERICSSON AMERICAN o 212172014
2015 OCEANEERING INTL INC 702802014

2015 SM ENERGY CO SHS /512014

2015 WINDSTREAM HOLDINGS INC - 63012014
2015 ZIMMER BIOMET HOLD! 22512815
2014 ERICSSON AMERICAN 2202014
2015 ENSCOPLC SHSCLA #* AN712014
2015 WINDSTREAM HOLDINGS INC “ 71212014
2014 SM ENERGY CO SHS N BAMI2014
2014 ORIL QUIP ~ 1272312043 ¢
2015 WINDSTREAM HOLDINGS INC 7M02014
2074 KBR INC 1272014
2015 NOBLE ENERGY INC L 11/2872014
2014 TDEWATER INC  COM NEW: 862014
2015 SYNGENTA AG ADR 71412014
2015 CIE FINANCIERE RICHEMONT o IRO4

2015 SM ENERGY COSHS " prarzota

2015 TERADATA CORP DEL -« S2B12015
2015 CRS CORPNEW < CLB- ., 11MBR014
2014 ‘CREDIT SUISSE GROUP AG 81212014

12015 PFIZER INC o U2/2015

2015 SAP SESHS % . t, 35302015
12015 TERADATA CORP DEL ‘ 82612014
72015 JACOBS ENGN GRP INC DELA 342014
2015 TERADATA CORP DEL [ 87282014
2015 SM ENERGY €O SHS . 81372014
2015 ENSCO PLC SHSCL A i 3172014
2014 OCEANEERING INTLING  * i, 8732014
2015 WINDSTREAM HOLDINGS INC THA2014
2014 CREDIT SUISSE GROUP AG “QMT7I2014
2015 DEUTSCHE POST AG + . ¢ SRI2014
2015 HOLLYFRONTER CORP 1112172014
2015 WEATHERFORD INTL PLC 312812014
2015 OCEANEERING INTL INC O 7242014
2015 ORACLE GORP 5001  DEL Yt 12nsR014
2015 WINDSTREAM HOLDINGS INC 72014
2014 KBR INC N 1B2014
{2014 QEP RESOURCES INC SHS 117822013
2014 XIUNX INC . 232014
12015 AMETEK INC NEW -~ . 21232015
2014 ERICSSON AMERICAN 272112014

‘2015 JACOBS ENGN GRP INC DELA, /42014

2015 APACHE CORP 3 25%APR15 2 012014
2015 VALMONT INDUSTRIES 11752014
2015 URIQUITE NETWORKS INC 121612014
2015 QCEANEERING INTL INC 85132014
2015 WINDSTREAM HOLDINGS INC 7152014
2015 SM ENERGY COSHS  * 882014
:2015 WEATHERFORD INTL PLC 4112014
‘2015 SM ENERGY CO SHS 8nesz0i4
2015 HOLLYFRONTEER CORP . 112122014
12015 HOLLYFRONTIER CORP 111282014

12015 CABOT Ofi & GAS CORP 65512015
‘2015 ZIMMER BIOMET HOLD!
:2015 ZIMMER BIOMEY HOLDI
12014 KBR INC 182014

12015 INTL PAPER CO . 31772015
12015 SOCIETE GENERALE A SH 972572014
12015 BYSCO CORPORATION 121152014
'2015 CABOT GORP 5182015
12015 SYSCO CORPORATION 12152014

‘2015 PFIZER INC 3202015

'2014 FRANK'S INTL NV 272612014
12014 QEP RESOURCES INC SHE 1171522013
2015 KRAFT FOODS INC 5.37% 20 1012014
12015 HOLLYFRONTIER CORP 12172014
12015 ZIMMER BIOMET HOLD} 3202015
2015 CABOT CORP 43012015
2015 VALMONT INDUSTRIES 111272014
12015 INTL PAPER CO 9152014
'2015 TERADATA CORP DEL 2122015
2015 PRUDENTIALPLC ~ ADR 172872015
2014 QEP RESOURCES INC SHS 1v222013

2015 CABOTCORP agons

o
.

5§

i

TAS/Z015 36 00
NB2015 252200
102472014 18100
102372014 < 18300
6122015 5800
ar7/2015 56 00
TH2015 6,000 00
87712015 1300
202672015 5300
121272014 1800
1211572014 800
412072015 5900
11462015 4700
812312015 3900
813012015 2100
1222014 5100
7242015 21200
82672015 3100
82672015 2600
812612015 3100
612672015 2800
211172015 4100
82512015 3600
12152014 600
71272015 6700
2182015 1000
11522015 3500
8/512015 3300
612572015 3000
612312015 32.00
61272015 2000
5M8/2015 5100
a122015 12.00
412612015 4800
682015 3900
8712015 7300
11282015 2400
112622015 400
102212014 14700
61232015 800
2H12015 500
672372015 2600
2012015 900
10222014 15200

¥ Qp4Rms . 700
62472015 © 2400
122212014 300
12152014 © 400 .«
672502015 200 "
121172014 1000
8712015 200
12112014 800
1272015 1900
4102015 11,00+
2M12015 300
BH2D015 16 00
¥iampmisy, 5300
10242014 , 11300
6252015 18400
Br262015° 2300 ¢ ¢
8622015 wor &
17222015 600
62015 900
2112015 400
272412015 600
12122014 900
&n252015 17.00
1072472014 7800
4212015 ¢ 3100
1202015 ,  9.00
2M12015 ¢ 21.00
erz2015 7. 500
H42015 34.00
6242015 - 17.00
121222014 700 ¢
062014 1300
10102014 2900 .
R29D615 " 9400 ‘
0232014 11900
1220015 soa
1302015 6000 00
en52015 300
2022015 2400
8nN2015 500
87252015 14.00
2012015 | 3.00
2112015 19.00
2112015 300
WM52015 < 7.00
17202015 . 1000
8M22015  347.00
282015 700
282015 500
12112014 600
67262015 1500
SHBR015 4000 °
72015 7800
312015 1100 .
37302015 7500
SMO2015 15400
10132014 1300
10172014 8.00
67252015 800000
11512045 6.00
282015 5.00
TR12015 8.00
87252015 200
67252015 5300
8122015 500
77282015 3500
10202014 9.00
71302015 7.00

477 00
2.646.00
281500
6604 00

1,54200 ¢

“310.00

'3 ¢ (1asog) .

(315 60)
{305 60) -
(306 00) -
. (303 00) -
{301 00) -
(300 00) -
29800) - .

(251 00) -
251 00) -
(244 00) -
(243 060) -
(242.00) -
(235 00) -
{234 00) -
(228 00) -
(224 00) -
{218.00) ‘ -
(216 60) - ‘
(215.00) | <
i
|
1

(215 00} : -
(214 00) -
212.00) -
(208.00) B -
197 00) -
(181 00) o -
(190 00) -
(187 00} -
(184 09) -
(181 00) -
{170 60) -
< {177.00) -
© {177 00) -
{175.00) .-
{173 00) : <.
. % {18800} -
{186.00) : -
‘L (183.00) . -
- (162.00) -
. {158 60) -
(15900) i, -
{158.00) .- -
{157.00) -
(155.00) .
{153.00)
. (152.00)
» s (150.00) R
* (148.00)
{147 00)

- (127 60} -
(13700) ., -
- 136.00) ¢ § .
113500} “ -
{13300) -
{131.00) RS
(130.00) -
1128.00) =y
. + 1124 00) . [P
' (124 00} -
(123.00) o -~
1122.00) G A
{121 00} i -
(121.00) £ -
(11am) . -
118.00) -
(11700) < -
(116.00) -
(114 00) -
(112.00) -
113,60} -
(111 00) -
(110.00) .-
(110.00) -
{110.00) -
‘ 1103,00) -
(103.00) -
{103.00} -
: (102.00] -
(100.00) -
{82.00) -
(98.00) . -
(88.00) -
(98.00) -
(67.00) -
(88.00) -
(83.00) -
(83.00) -
(62.00) -
{80.00) -
{80 00) -
(87 00) -
(87 00) ‘ -
(86 00) -
(85.00} -
(85 00) -
(84 00} -
(84 00) -
{82.00) ' -
(81 00) -
(80.00) -
{80.00) -
{78 00) -




12014 QEP RESOURCES INC SHS
£2015 VALMONT INDUSTRIES
{2015 VALMONT INDUSTRIES
2014 QEP RESOURCES ING SHS
{2014 FRANK'S INTL NV

2014 FRANK'S INTL NV

2014 KBR INC

:2015 SM ENERGY CO SHS

2015 SYNGENTA AG ADR 7812014
2015 CABOT CORP 41712015
2015 JACOBS ENGN GRP INC DELA 3112014
2015 PRUDENTIAL PLC  ADR 11282015
12014 FRANK'S INTL NV 8122014
2014 TIDEWATER INC COM NEW 8/8/2014
2015 TERADATA CORP DEL 21512015
2015 WEATHERFORD INTL PLC 1001772014
2014 MATTEL INC comM 812014
12015 OCEANEERING INTL INC 2312015
2014 MATTELINC 5 COM 212812014
12015 WEATHERFORD INTL PLC 1041612014
12014 FRANK'S INTL NV 31972014
2015 HOLLYFRONTIER CORP 1172412014
12014 QEP RESOURCES INC SHS 2R712014
12015 VALMONT INDUSTRIES 111472014
2015 TERADATA CORP DEL ! 20572015
12014 MATTEL INC coM 212812014
2014 FRANK'S INTL NV 62812014
2014 QEP RESOURCES INC SHS 1111812013
2015 PETROBRAS INTL F1 5 37% RS
12014 MATTEL INC com 272612014
12014 FRANK'S INTL NV ! 711712014
2015 NETAPP INC 12102014
2014 FRANK'S INTL NV 31312094
2014 FRANK'S INTL NV ™ 7712014
+2015 SM ENERGY CO SHS 10172014
12015 SM ENERGY CO SHS >t 8172014
12015 SYNGENTA AG ADR ' 81312014
2014 XILINXINC . 81262014
2015 COMERICAINC ~ COM 218015
2015 TUPPERWARE BRANDS CORP 3132014
2015 OCEANEERING INTLING 772072014
2015 CABOT CORP B 313072015
2015 NETAPP INC 12/412014
2015 JACOBS ENGN GRP INC DELA 3772014
2015 SM ENERGY CO SHS 111212014
2015 NOBLE ENERGY INC 4 15% 2 101172014
‘2015 ATBT ING 2 85%MAY15 18 107472014
2015 NETAPP INC ot Tt 12mr2014
2015 RIO TINTO FIN USA 1 62% 10M/72014
12014 FRANKCS INTL NV S 32412014 |
2014 FRANK'S INTL NV C 31262014
“2015 VALMONT INDUSTRIES 111812014
2014 MSCINDL DIRECTENGCLA  , ° - 20282014
2015 MONSANTO CO NEW DEL COM 1/BR014
2014 CALIFORNIA RESOURCES |, - 81572014
2015 SYNGENTA AG ADR o 715014
2014 QEP RESOURCES INC SHS 11150013
2014 FRANK'S INTL RV , 672612014
2015 VALMONT INDUSTRIES ', | L117412014
2014 MATTEL INC coM ' 312872014
2014 XILINX INC . 812014
(2015 SYNGENTA AG ADR (A 832014
2015 NAVIENT CORP SHS . 2N32015
2015 TDEWATER INC  COMNEW o 81172014
2015 CABOT CORP . Pooeo 313072015
2015 APPLE INC 2 40%MAY03 23 1012014
2015 CBSCORPNEW  CLB 12412014
2014 FRANK'S INTL NV v 31072014
2014 CALIFORNIA RESOURCES 912672014
2014 CALIFORNIA RESOURCES | 5M02014
2014 DRIL QUIP g i BM2014
2015 CABOT CORP 47015
2014 FRANKS NTLNV .. 3H02014
2014 MSC INDL DIRECT INCCL A 1182014
2014 MSC INDL DIRECT INCCL A 32014
2015 WINDSTREAM HOLDINGS INC . 7182014
2015 COMERICA NG~ COM . 2/1872015
,2014 FRANK'S INTL NV 3182014
2014 FRANK'S INTL NV 5 202872014
12015 COMERICAING ~ COM 3H1R015
52015 WINDSTREAM HOLDINGS INC THAZ0%4
12014 FRANK'S INTL NV . 20872014
2014 DEVON ENERGY CORP NEW sR212014
2015 NETAPP INC 121212014
2015 VALMONT INDUSTRIES - 117312014
’2014 M5SC TNDL DIRECT INCCL A 1n82014
2014 MSC INDL DIRECT INCCL A 12172014
2015 UBIQUITI NETWORKS BNC 11182014
2015 SM ENERGY CO SHS 107182014
2015 COMERICAINC ~ COM 2725015
2015 PVH CORP . 8222014
2014 ERICSSON AMERICAN 52012014
12015 NETAPP INC - 12162014
2015 NAVIENT CORP SHS 21712015
12015 UBIQUITI NETWORKS INC 11182014
2015 NAVIENT CORP SHS 21772015
2015 COMERICAINC ~ COM 31012015
12015 NAVIENT CORP SHS 2N22015
2015 AGILENT TECHNOLOGIES INC 11182014
12014 FRANK'S INTL NV RIZ0M4
,2014 FRANK'S INTL NV 37252014
2015 UBKQUITI NETWORKS INC 11142014
2015 NETAPP INC 12412014
2015 SYNGENTA AG ADR THER20M4
12015 NAVIENT CORP SHS 2132015
2015 PRECISION CASTPARTS 112212015
2015 OCEANEERING INTL INC 2127015
2014 MSC INDL DIRECT INC CL A 2n42014
2014 MSC INDL DIRECT INC CL A 1172014
12015 PRECISION CASTPARTS 17262015
2014 HSBC HOLDINGS PLC 5.10% 1012034

2015 TDEWATER INC COMNEW ¥ —~——- 6112014~ _

g 3

107317/2014
9725/2015
925/2015

1072072014

10H5/2014

10/31/2014

121272014
2n472015
1472015
713072015
1212015
1272015
115/2014

12M1/2014
8n22015
21172015
10/7/2014
6/2372015
10/7/2014
2h12015

10/24/2014
1115/2015

107202014
BR1/205

a6/2015
10/1/2014
11/5/2014

10/20/2014

32612015

10/7/2014(

11/5/2014
3/4/2015

1011772014,

11612014
2112015

2n12015;

4102015
10102014

91172015, =

112612015
8022015
7812015
3132015
11222015
21172015
42902015
34412015
3472015
SIZ7015
0272014

102802014,
81252015 ,,
« 1112612014

6252015
121212014
12712015
10/20/2014
108312014
ansneas
107702014
10102014,

77302015
282015
12422014
120222014
?222(“4
12152014
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2015 COMERICA INC
12014 KBR INC

12015 WINDSTREAM HOLDINGS INC
12014 MATTEL INC com

{2014 FRANKCS INTL NV

12015 AGILENT TECHNOLOGIES INC
12015 AGILENT TECHNOLOGIES INC
2015 AGILENT TECHNOLOGIES INC
'2014 MSC INDL DIRECT INC CL A
2015 PVH CORP

2015 WINDSTREAM HOLDINGS INC
12014 MSC INDL DIRECT INC CL A

2014 MSC INDL DIRECTINC CL A -

\2015 HERSHEY COMPANY

2015 WINDSTREAM HOLDINGS INC
12015 UBIQUITI NETWORKS INC
2015 DRIL QUIP

12015 UBIGUIT) NETWORKS INC
12015 AGILENT TECHNOLOGIES INC
2015 HERSHEY COMPANY

2015 PRECISION CASTPARTS
12015 AGILENT TECHNOLOGIES INC
{2015 HERSHEY COMPANY

2015 SYNGENTA AG ADR

12015 WINDSTREAM HOLDINGS INC
{2015 COMERICAING ~ COM
{2015 QUALCOMM INC

12014 MSC INDL DIRECT INC CL A
12015 TEVA PHARMACTCL INDS ADR
12015 NAVIENT CORP SHS

|2015 HERSHEY COMPANY

;2014 MSC INDL DIRECT INC CL A
12014 MSC INDL DIRECT INC CL A
12015 UBIQUITI NETWORKS INC

2015 NETAPP INC ¢

2015 NETAPP INC
{2015 NAVIENT CORP SHS

2015 NAVIENT CORP §HS
12015 PRECISION CASTPARTS
,2015 HERSHEY COMPANY
{2015 AMETEK INC NEW ;
'2015 NAVIENT CORP SHS 1,
12015 NAVIENT CORP SHS

2015 NAVIENT CORP SHS
2015 HERSHEY COMPANY *

2014 MSC INDL DIRECT INC CL A
12014 MSC INDL DIRECT INC CL A
12015 NAVIENT CORP SHS
12015 PRICE T ROWE GROUP INC
12015 WASTE CONNECTIONS INC

2015 NAVIENT CORP SHS P "

2015 NAVIENT CORP SHS

12015 YECH DATA CORP

2015 TECH DATA CORP el
12015 TECH DATA CORP [
2015 COMERICAING ~ COM
2015 UBIQUITI NETWORKS INC
2015 NAVIENT CORP SHS'

2015 AGILENT TECHNOLOGIES INC
12014 PLUM CREEK TIMBER CO INC
2015 STEVEN MADDEN LTD SHS
2015 ERICSSON AMERICAN

{2015 WASTE CONNECTIONS INC
12015 ASCENA RETAIL GROUP INC
12015 COMERICARNG ~ COM
12015 CROWN HLDGS INC

(2015 CROWN HLDGS NG e
2015 MOTOROLA SOLUTIONS INC
2015 PLUM CREEK TIMBER CO INC
2015 STEVEN MADDEN LTD SHS*
2015 ERICSSON AMERICAN

12015 SYSCO CORPORATION

2015 FEDERAL NATL MTG ASSOC
2015 WASTE CONNECTIONS INC
12015 SAP SE SHS

{2014 HSBC HOLDINGS PLC § 10%
2015 PLUM CREEK TIMBER CO INC
12015 MOTOROLA SOLUTIONS ING
2015 PLUM CREEK TIMBER GO INC
{2015 STEVEN MADDEN LTD SHS
20115 HERSHEY COMPANY

2015 BABCOCK AND WILCOX

12014 PLUM CREEK TIMBER COING |
12015 PRICE T ROWE GRQUP INC
12015 ERICSSON AMERICAN

2015 TECH DATA CORP L
2015 COMERICAING: ~ COM
2014 NORTHN TRUST CORP
12015 WATERS CORP
{2015 WATERS CORP
12015 CROWN HLDGS INC

12015 SYSCO CORPORATION

2014 PLUM CREEK TIMBER CO INC
12015 MAT BANK CORPORATION
2015 ORACLE CORP $0.01 DEL
12015 ASGENA RETAIL GROUF INC
2015 TECH DATA CORP

12015 AKZO NOBEL NV EUR 2

2014 NORTHN TRUST CORP .
12015 PLUM CREEK TIMBER CO INC
2015 STEVEN MADDEN LTD SHS
2015 ERICSSON AMERICAN
12015 SYSCO CORPORATION

12015 SYSCO CORPORATION

2015 HEARTLAND PNIT §YS INC
2015 NAVIENT CORP SHS

2015 COMERICARIC ~ COM
2015 PLUM CREEK TIMBER CO INC
,2015 INFORMATICACORP  CA
2015 M&T BANK CORPORATION
2015 HEARTLAND PNIT SYS INC
,2015 TERADATA CORPDEL
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2015 TERADATA CORP DEL
{2015 TALEN ENERGY CORP SHS 6112015 8102015 2000 18 8% 376 00 1920 384 00 800 -
52:: ::g:&gﬂcoﬂposﬁgnu B g:g:q ; 2%:: ggg 11669 23300 - 12137 24300 +.900 -
< 3717 22300 38,66 23200 . 900 -
2015 PRICE T ROWE GROUP INC 72512014 31302015 500 8010 40100 8187 409 00 900 -
12015 BABCOCK AND WILCOX 811212014 71812015 300 - 4800 1804 . 5700 900 o
2015 HEARTLAND PMT SYS INC 51812014 2132015 100 3967 4000 fa950 4900 ‘1000 -
12015 PLUN CREEX TIMBER CO INC 91712014 2132015 300 4025 12100 4370 131 00 1600 -
2015 MOTOROLA SOLUTIONS INC 32014 212015 300 6504 188 00 6918 208 00 1000 -
‘g:g :a.r BOANK cggaomnou 2@2;53:4 21204201: 3.: 115862 23200 12074 E 241 00 1000 -
: YSCO COR| TION 4 w1201 3723 26100 38.72 27100 1000 -
2015 ANSYSING COM 117122014 3N3/2015 200 7690 160 00 8472 169 00 1000 -
12015 WATERS CORP 102312014 11512015 200 10727 21500 11295 - 22800 1100 : -
12015 PLUM CREEK TIMBER CO INC 912512014 21872015 300 3919 11800 4285 129 00 1 00 -
2015 STATE STREET CORP 102812015 aR572015 1100 72.54 768 00 st 809 00 1100 -
2015 TERADATA CORP DEL 8712014 41372015 600 4292 258 00 < 4470 268 00 1100 -
‘2015 ASCENA RETAIL GROUP INC 112112014 515/2015 12.00 t328 159 00 1423 17100 1100 -
,2015 ASCENA RETAIL GROUP INC 112172014 SMB/2015 1800 1328 239 00 13.89 250 00 1160 -
12015 HERSHEY COMPANY . BI4/2014 6172015 300 . 8896 267 00 82.70 27800 £1100 -
izms BABCOCK AND WILCOX 12752014 7132015 500 - 8000 18.35 9200 1100 T
12015 PRECISION CASTPARTS aree1s 92812015 100 21839 21900 228.96 22900 1100 -
12015 PLUM CREEK TIMBER CQ INC 91512014 2M172015 500 4108 208 00 4366 218.00 12.00 -
12015 PLUM CREEK TIMBER CO INC 9/16/2014 21772015 400 4004 160 00 4306 172.00 12.00 -
gg:: :é;:m OCRPN?[OSRYATDN 202712014 272012015 2.00 11537 23100 2197 243,00 1200 -
) SING | BI/2014 33015 300 47 02 14100 50 89 ,153 00 1200 -
'2015 TERADATA CORP DEL ) 82112014 aran01s 400 4069 164 00 4307 176 00 12.00 -
\2015 BABCOCK AND WILCOX 1211812014 71372015 400 - 6100 1835 7300 12.00 -
{2015 COMERICAING  COM 21212015 702012015 800 4648 37200 4802 384 00 12.00 -
{2015 PLUM CREEK TIMBER CO INC 2412014 21812015 400, 3850 158 00 4285 17100 1300 [
12015 M&T BANK CORPORATION 202612014 272072015 300 11582 347 00 1988 380 00 12.00 -
12015 SYSCO CORPORATION 8512014 3612015 1300 3763 42000 3366 503 00 1300 -
'2015 HERSHEY COMPANY 5 a/512014 632015 500 89 22 448 00 0180 ¢ 456 00 < 1300 P - [
{2015 TECH DATA CORP 1R0R01S 8152015 400 5748 230 00 6082 242.00 1300 -
'2015 BABCOCK AND WILCOX 121872014 71372015 500 - 7000 1835 22.00 1300 -
12015 WATERS CORP - 102772014~ 11612015 300 108.42 32500 , 11348 . 340 00 « 1400 5.
‘::: é:svsHmc ;‘:gu 3 1m:z zz:g:: :_g 76.90 154 00 8376 168 00 1400 -
OWN HLDGS 4503 360 00 4878 374 00 1400 -
2015 ERICSSON AMERICAN B 52002044 322015 2300, 12.32 26300 129 29700 14 00 -
2015 PLUM CREEK TIMBER CO INC B0 2132015 400 4005 160 00 4370 17500 ' 1500 ~ {
12015 STEVEN MADDEN LTD SHS 702212014 272772015 500 3361 168 00 33 54 183 00 15.00 -
12015 ANSYSING  COM 11752014 3872015 200 . ¢ 7834 157 00 ' 8583 172.00 ; 15.00 - - §
!'2015 C H ROBINSON WORLDWIDE, 61172014 * ERGRO1S 1500 TiE @189 “ 928 00 Y 6283 . 844 00 v 15.00 ' -
12015 WATERS CORP 102772014 17202015 300 © a2 22500 11346 340 00 16.00 - ‘
12015 NORTHN TRUST CORP 3262014 . 222015 ¢ 90 ¢, 6472 - 58300 66 55 } 599.00 16.00 -
12015 CROWN HLDGS INC E s 202712074 ¥ 2eE015 L 700 is 4476 $ic 31300 ] 4711 “i ' 3amo0 e 16.00 a
j2015 ANSYSINC COM 101302014 3015 200 77 48 ¢ 155 00 85.41 17100 16.00 -1
‘2015 INFORMATICACORP  CA 511472014 232015« 200 3B@2 7300 4411 88.00 16.00 -
2015 INGGROEPNV (NLy ™ BI2U2014 T BR22015 . 800 1448 ¢ 11800 ° . 1652 .. 132.00 ! 315.00 IR
2014 NORTHN TRUST CORP 172312014 120472014 300 62.03 186 00 6757 203.00 1700 oL
12015 PLUM CREEK TIMBER CO INC 91872014 2H82015 600 .. 40.04 24000 4285 257 00 1700 cee
2015 MOTOROLA SOLUTIONS ING -, 3 2412014 2H92015 700 ¢ ,66.83 458 00 6319 -, 484.00 ¢ 1700 s
{2015 HEARTLAND PMT SYS INC b 5B2014 212302015 200 40.63 8100 <02 “88.00 1700 ' R i
12015 TECH DATA CORP L 1041072014 6/32015 200 5415 108 00 6288 12500 1700 . -
12015 COMERICAINC ., COM ; 213015 81102015 800 &, 46.48 37200 74853 388.00 we 1700 0 Y -
12015 PLUM CREEK TIMBER COINC * enaros 21802015 500 a2 195 00 4288 g0 T 1:7100' At -
12015 ANSYSING  CON 102812014 2032015 200 , 7680 154 00 8611 - 172.00 1800 ‘ -
12015 SYSCO CORPORATION K ANOR014 C, 3005 L 600 i 3882 L3¢, 21600 3880 L 200, - 1800 e]
(701 BABGOCK AND WILGOX < Sm Soomaos U se UL T ox T om A ey v 1800 4
d ARG - 11100 1835 12800 |, 18.00 -
{2015 ERICSSON AMERICAN 8102014 . 3neeo1s ¢ 3300 o 1248 41200 ° 1307 azio0’ 1900 roe
2015 TEGH DATA CORP .+ 102002014 ¢ 692015 300 5501 : 16500 ° 8124 L 184 00° ¥ 10,00 HE o
2014 NORTHN TRUST CORP 12712014 12402014 300 ! 6086 183 60 6757 % 20200 20.00 o
12015 HERSHEY COMPANY 3 w4014 1270015 100 . 84.96 8300 10877, 109.00 20.08 T
12015 IPG PHOTONICS CORP DEL i 127220145 40015 100~ ¢ 7169 i 7200 t 9195 f »"52.00 <o 20.00 oo -
2015 TECH D - ‘ 828120 ‘ : ’ i
2018 COCA COLA ENTERPRISES Saarors wazs 300 o 19100 s 151,00 me .
12015 ANSYSINC  COM 11122014 3n02015 400 78.90 320 00 we 8527 . 343 00 oy E 2100 CE -
< b, .
215 ANSYSINC COM 11/672014 3H02015 aop 78.34 23500 8527 256.00 s 2100 L -
2015 ASCENA RETAIL GROUP INC 112172014 5H4R015 2200 REREY) 29100 1418 N 312.00 2100 -
12015 MARSH & MCLENNAN COS INC | 71282014 6252015, 300 wp 5125 % 15400 s828 , 175005, . 2100, - :{
12015 COCA COLA ENTERPRISES 32512015 snems | o0 7 a410 178 00 4930 -t qg700 - 210075 >3
(2015 NORTHN TRUST CORP 12872014 212015, 400 8106 244 00 6648 266.00 200 7 -
2015 NORTHN TRUST GORP 12772014 < 212015 | ; 400 ' soas 24300 6648 . 266.00 4, 4. 22.00 | B i
2015 NORTHN TRUST CORP  *| 3M872014 ¢ T 200015 600 ezas ~ ° arrmo i 66 55 ©o3ee00 2200 "’ o
2015 MET BANK CORPORATION 272112014 212022045 300 113,82 Mimo 12008 ‘00 22,00 -t
2015 TECH DATA CORP 101412014 682015 300 53.88 16200 6124 184 00 2200 -
12015 PRICE T ROWE GROUP INC 4H4R2014 . 373022015 600 78.00 4200 © 8187° - 45100 ‘7300 R
12015 PRECISION CASTPARTS - 12612015 0242015 100 - 20828 205 00 22902 © 2ze00 23.00 : tl
2014 CASEYS GEN STORES INC 21412014 10M42014 2.00 61.27 13500 7918 158,00 <24 00 -
Eg:; »Tiesgg gsmwu Cg::x_c 5.10% o 1m4mmrzo14 ; ;ggv; 10002 ‘s 111.88 1,108 00 « 11324° 1,132.00 #24 00 £
4 1 300 ° 5581 167 00 8301 182.00 24 00 N
12015 CASEYS GEN STORES INC 20412014 172002015 100 67.27 6700 9181 92.00 2500 o
'2015 CASEYS GEN STORES INC 282014 2/42015 100 a7 47 67 00 4 8283 53.00 25.00 . -
2015 ANSYSINC  COM 102472014 282015 300 75.28 22600 8376 251.00 ’ 25.00 ’ -
ZOBANSYSING  COM 11182014 3132015 500 70.82 390 00 B4 72 42400 25.00 -
12015 INFORMATICACORP  CA 5712014 37232015 300 35.85 107 00 ;441 132.00 25.00 N
12015 PATTERSON COS INC ‘ 92412014 6182015 4.00 4197 168 00 T 4820 193,00 25.00 . -
2015 CROWN HLDGS INC 20412014 272015 800 Y- 24800 4561 27400 268.00 -
12015 CASEYS GEN STORES INC | . 2mnM4 . 1R8R0VS L 1.00 6727 6700 . 9334 83.00 - -~ 28.00 ° S
(2015 ANSYSINC COM « - 102472014 282015 3.00 75.08 22500 . 8378 - 25100 ° 26.00 - t
12015 PLUM CREEK TIMBER CO INC 962014 2102045 700 30.11 274 00 4284 300.00 ° 26.00 -
2015 ANSYSING  COM . 10/3072014 2232015 , | 300 . 7748 232 00 8611 258.00 26.00 o
12015 SYSCO CORFORATION 562014 82015 | 1300 38.75 478 00 2872 503.00 28.00 .o
2015 BABCOCK AND WILCOX 8112014 7182015 8.00 - 128 00 1904 152.00 26.00 oo
gg:: ﬁggww %mc ‘; zurzm: mmn:g ;gg “ax 2589 00 4521 316.00 2700 -
! THN cor 355201 22120 . 61.99 37200 6655 399.00 2700 -
12015 HEARTLAND PMT SYS INC SB2014 < 21252015. 300 40.63 12200 4957 149.00 : 27.00 - ;
2015 STEVEN MADDEN LTD SHS 7212014 - 2172015 10 00 3388 33900 3654 365.00 2700 -
;2015 PRUDENTIALPLC  ADR 1272015 782015, 1400 4822 889 00 5113 . 716 00 2700 . -
2014 CORNING INC . 8772014 12820147 14900 2129 317100 2147 3,15800 ' 2800 -
2015 INFORMATICACORP  CA 55512014 112222015 13.00 3618 47000 . 3830 498 00 2800 -
xzzg:z :?RTHN TRUST CORP ﬁm: m:: 1:& i;g :;;z 8655 389 00 2800 - !
SCO CORPORATION . 0/201 R0 38.76 388 00 28.00 -
12015 PATTERSON COS INC 9232014 BMB201S < 400 A 166 00 48.29 193 00 28.00 -
,2015 BABCOCK AND WILCOX 102072014 nopots ¢ 800 - 12000 1850 148 00 2800 -
'2015 PRUDENTIAL PLC  ADR 3212015 ¢ 7THIR01S T 1500 4922 738 00 5108 - 766.00 2300 -
12015 PLUM CREEK TIMBER CO INC es2014 212045 9.00 4012 384 00 4370 283.00 2000 -
2015 SYSCO CORFORATION 4212014 wER01S | 1100 36831 299 00 3896 42000 20.00 -
12015 ERICSSON AMERICAN 3132015 anopo1s | 270.00 1259 3,400 00 12.70 342000 2900 - F
12015 AFFRIATED MANAGERS GRP 100222014 81252015 1.00 196 84 197 00 22812 225.00 20.00 -
2015 CROWN HLDGS INC 722014 612812015 5.00 4850 24300 54.28 271 00 2600 -

0n2004 | 41172014 900000 10875 856100 10680 9,621.00 _ 3000 -




2015 PLUM CREEK TIMBER CO INC

12015 HEARTLAND PMT SYS INC 8M2014
{2015 1PG PHOTONICS CORP DEL 121572014
12015 MEDTRONIC PLC SHS 31282015
2015 PLAINS GP HLDGS LP 1471112014
12015 INFORMATICA CORP ~ CA 5712014
2015 CA INC 4/1412014
12015 SYSCO CORPORATION - 41472014
2015 HEARTLAND PMT SYS INC 511412014
12015 HEARTLAND PMT SYS INC 512012014
12015 CROWN HLDGS INC 21412014
12015 MOTOROLA SOLUTIONS INC 212812014
12015 PLUM CREEK TIMBER CO INC 012812014
/2015 C H ROBINSON WORLDWIDE, 611112014
12015 TECH DATA CORP 10/612014
{2015 CROWN HLDGS INC. 82612014
,2015 TECH DATA CORP 1072012014
{2014 CASEYS GEN STORES INC 27312014
12014 CASEYS GEN STORES INC 112812014
{2015 IPG PHOTONICS CORP DEL 1202272014
12015 KINGFISHER ORD 772472014
£2015 TECH DATA CORP 10/1472014
2015 PLUM CREEK TIMBER CO INC 252014
12015 ERICSSON AMERICAN 8MD2014
12015 ACE UMITED ‘107212014
(2015 HEARTULAND PMT SYS INC 56812014
{2015 HEARTLAND PMT SYS INC 51672014
2015 SAP SE SHS 2712015
2015 PRECISION CASTPARTS 21182015
2015 CROWN HLDGS INC 71222014
2015 MC CORMICK NON VTG 12872014
(2015 INFORMATICACORP  CA 5112014
12015 ZOETIS INC 312012014
12015 COCA COLA ENTERPRISES 312512015
;2015 AMETEK INC NEW 17812015
‘2015 OMNICOM GROUP COM 51722014
2015 EXTRA SPACE STORAGE INC 272012015
2015 CROWN HLDGS INC 20412014
2015 PRECISION CASTPARTS & - 20252015
2015 CROWN HLDGS INC ~ 24712014
2015 CAINC R 372412014
12015 PRECISION CASTPARTS 12612015
12014 MAT BANK CORPORATION 12712014
+2015 TERADATA CORP DEL = S2172014
2015 HEARTLAND PMT SYSINC % 5/712014
2015 HEARTLAND PMT SYS INC ~ 511412014
2014 HEARTLAND PMT SYS INC 5512014
2015 COCA COLA ENTERPRISES ! 325208
2015 COCA COLA ENTERPRISES 3262015
2014 HEARTLAND PMT SYS INC : SR2014
2015 PRECISION CASTPARTS {0 anare1s
2015 TRINITY INDUS INC  DEL 22412015
2015 AFFILIATED MANAGERS GRP . 103R014
+2015 COCA COLA ENTERPRISES * 3RBP05
2014 INVESCOLTD - 12302013
2015 ERICSSON AMERICAN 4, . 6MBR014
2015 PRUDENTIAL PLC ~ ADR ¢ 12872015
2014 CH ROBINSON WORLDWIDE, 611172014
2015 HEARTLAND PMT SYS INC 4 51282014
2015 INFORMATICACORP  CA  ° t snaro1s
2015 STRYKER CORP + 12072015
2015 ERICSSON AMERICAN % ¢ .'8M12014
2015 ERICSSON AMERICAN 53072014
2015 IPG PHOTONICS CORP DEL 127872014
2015 CROWN HLDGS INC ® fo 82012014
2015 HEARTLAND PNIT SYS INC " 51282014
12015 PATTERSON COS INC s 102172014
12015 CASEYS GEN STORES INC : 2572014
/2015 ORACLE CORP $0.01  DEL 111812014
12015 PG PHOTONICS CORP DEL . 113002015
2015 CASEYS GEN STORES INC  * 27312014
12015 PG PHOTONICS CORP DE. . 12122014
2015 HERSHEY COMPANY i, o BAR014
2015 PG PHOTONICS CORP DEL ¢ 1272212014
‘2015 ERICSSON AMERICAN 12/012014
2014 WAL-MART STORES 2 55% 20 10M2014
<2015 TRINITY INDUS INC  DEL i 27312015
,2015 KROGER CO . 92312014
2015 PRECISION CASTPARTS AR2472015
‘2015 STRYKER CORP ’ 12112015
2015 ASCENA RETANL GROUP INC 12142014
‘2015 CASEYS GEN STORES INC : 21812014
2014 PLAINS GP HLDGS LP 10/30/2013
12015 LINCOLN NTL CORP IND NPV . SI52015
2015 INFORMATICACORP  CA K 82072014
12015 STRYKER CORP 112772015
2015 CROWN HLDGS INC IBAZ014
2014 PLAINS GP HLOGS tP © 10/30/2013
12015 TV LS 912512014
12015 ERICSSON AMERICAN 61812014
12015 TEVA PHARMACTCL INDS ADR 121512014
12015 ZOETIS INC 372072014
‘2015 PG PHOTONICS CORP DEL 121872014
;2015 INTL PAPER CO 10172014
2015 FEDERAL NATL MTG ASSOC 0N2014
12014 20ETIS INC 32072014
12015 SOCIETE GENERALE A §H Y 8n2n014
2015 ROYAL MAIL PLC SHS 1172012014
2014 SIMON PROPERTY GROUP DEL 101182013
12015 CVS HEALTH CORP 115672014
2015 INFORMATICACORP  CA 87202014
2015 HEALTHSCOPE LTD SHS 212015
12015 CITIZENS FINL GROUP INC 41072015
2015 ING GROEP NV (NL) 512212014
2015 ELiLILLY.& CO 82172614
2015 MONSANTQ CO NEW DEL COM 107872014
2015 LAUDER ESTEE COS INC A 97222014
12015 KROGER €O 82772014
2015 XL GROUP PLC SHS 7102014
2015 TEVA PHARMACTCL INDS ADR 1182014
12014 REYNOLDS AMERICAN INC 12730213

2015 ORACLE CORP $0.01 _DEL ___ 117182014

400
200
4500
s §7_Oﬂ
Y700
1800
103 00
3500
600

255 00
800000
80 00
400
2000
2100
31500

;400

2000
132.00
700
28.00
13.00
1900
1,198.00
116.00
700
800
800
7700

412122015 33 000 00

900
7500
12000
800
900
1100

S2212015  2,258.00

65.00
300.00
7.00
20.00
1200
11.00
43.00
4100
2200
0100

N

3104
206.28
1119
40,89
3948
@2
40.14
4410
4a.70
3967
203,00
28,10
189,19
4z
3668
1214‘
40.39
8189
40,88
3632
91682
1238
1248
75,85
4819
.76
41,12
67.03
“2s
7473
6703

7,7856.00

516.00

. 1,516.00
485.00
348.00
556.00

_3.727 00
35,620.00
398.00
3,727 00
54200
1,341 00

528.00
4,842.00
1,785.00
4,253.00

2,247 00
1,071 00

730.00
1,608 00
2,562.00
1,268.00
285100




I
[]

Year ¢

2015 TOKIO MARINE HOLDINGS N
12015 EXPRESS SCRIPTS HLDG CO

12015 CIE FINANCIERE RICHEMONT
{2015 AFFEIATED MANAGERS GRP

12015 MICROSOFT CORP

{2015 COVIDIEN PLC SHS NEW
,2015 INTL PAPER CO
12015 TJX COS INC NEW
12014 CORNING INC

12015 ERICSSON AMERICAN :
2015 DISCOVER FINL SVCS

(2015 AFFILIATED MANAGERS GRP

2014 INVESCO LTD

12015 PUBLIC STORAGE 30 10

2015 CITIZENS FINL GROUP INC

2015 LAUDER ESTEE COS INC A

2015 SAINT GOBAIN FN

12615 KROGER CO

12015 LAUDER ESTEE COS INC A
2015 GOLDMAN SACHS GROUP INC

12015 AFLAC INC cOoM
12015 ELILILLY & CO
12015 AFLAC INC coM

12015 ORACLE CORP $0 01 DEL
12015 ALTRIA GROUP INC

2015 ORACLE CORP 5001 DEL
2015 LAUDER ESTEE COS INC A
42015 INTL PAPER CO
12015 TEVA PHARMACTCL INDS ADR
12015 REYNOLDS AMERICAN INC
12014 INVESCO LTD
12014 CSX CORP |
2015 MV PLC
‘2015 AFLAC INC com

12015 TREND MICRO 4704 5,

12015 AFFILIATED MANAGERS GRP
12014 INTL PAPER €O ,
12015 GENERAL MILLS b

2015 PUBLIC STORAGES0 10 *°
12014 C H. ROBINSON WORLDWIDE,
12015 AFFILIATED MANAGERS GRP
12015 SAINT GOBAIN  “~FN
12015 AMER EXPRESS COMPANY
12015 SIMON PROPERTY GROUP DEL.
2014 CORNING INC s
'2014 ALTRIA GROUP INC
'2015 YAMAHAMOTOR 7212 FN

2014 CORNING INC : R
2015 ELILALY 8 CO

2015 ORACLE CORP $001 DEL
(2015 XL GROUP PLCSHS 1" 7
12015 CEX CORP v
12015 ELILELY £ CO

2015 US TSY 4 500% MAY 15 20
2015 AFFRIATED MANAGERS GRP
12015 SAMON PROPERTY GROUP DEL
2015 CVS HEALTH CORP

2015 AFFILIATED MANAGERS GRP
2015 AMETEK INC NEW

2015 TJX COS INC NEW

2014 SIMON PROPERTY GROUP DEL
2015 ING GROEP N V (NL) .
{2014 ROYAL CARIBBEAN CRUISES
{2015 ELILELY & CO o

{2015 ELILELY £ CO

12014 SABMILLER PLC .

2015 ING GROEP N V. (NL}:

2015 TEVA PHARMACTCL INDS ADR
2015 XL GROUP PLC SHS

12015 EQUITY RESIDENTIAL C
{2015 COVIDIEN PLC SHS NEW R
|2014 CH ROBINSGN WORLDWIDE, :
2014 TJX COS INC NEW

‘2015 CBS CORPNEW  CLB

12015 ING GROEP N V. (NL)

wsi o

2015 MV PLC
2014 SIMON PROPERTY GROUP DEL
(2015 SAINT GOBAIN - FN  ~

12014 REYNOLDS AMERICAN INC
‘2015 ELILALY8CO o
12015 ELILELY 8CO

,2015 MARSH & MCLENNAN COS INC
12014 GRUPO TELEVISIA CPO

12015 TJX COS INC NEW #

12015 MV PLC -

{2015 GOLDMAN SACHS GROUP INC
2015 QUEST DIAGNOSTICS INC

2015 WASTE MANAGEMENT INC NEW
12015 MOBILEYE ORD

'2015 C8X CORP

,2014 REYNOLDS AMERICAN INC

12015 KROGER CO h

2015 HOME DEPOT INC

12015 KROGER CO

2015 TJX COS INCNEW .

12015 YAMAHA MOTOR 7272 FN.

12015 CVS HEALTH CORP

12014 ROYAL CARIBBEAN CRUISES

2015 ALTRIA GROUP INC

2015 KROGERCO ' . °

'2015 QUEST.DIAGNGSTICS INC

2015 LAUDER'ESTEE COS INC A

12015 CITIZENS FINL GROUP INC -
2015 SIMON PROPERTY GROUP DEL
2014 TEVAPHARMACTCL INDS ADR
12015 ING GROEP NV (NL}

12015 TOKIO MARINE HOLDINGS IN

'2015 HOME DEPOT INC .
2015 ROYAL MAIL PLC SHS
2015 KBC GROUP NV

12015 NOVO NORDISK A/S SHS
2015 KBC GROUP NV

121272014 3NY2015
1072472014 8N2/2015 1400
10/14/72014 4 6RR015 7100
107272014 473072015 700
2112014 S/5/2015 7400
117712014 1272015 1300
9152014 52772015 6500
611012014 3r2/2015 1600
92312014 1202014 15200
611712014 3n62015 23800
21812014 12772015 107 00
SPI2014 4302015 800
122712013 1116/2074 7300
31712015 8R7/2015 1500
47872015 6n22015 10200
712312044 12015 5400
1072412054 2262015 106 00
812712014 21872015 1300
712312014 211372015 5100
372015 7912015 1600
1011772014 21772015 5100
8/1/2014 21072015 3000
101712014 473072015 4300
10/132014 4n472015 8100
712112014 212412015 2400
1041312014 a22015 62.00
712312014 473022015 5800
8/1512014 2182015 4900
117872044 4n42015 4700
2732034 7712015 1700
311472014 11182014 6800
712612014 10172014 11400
MI2014 212502015 94100
101772014 41402015 44 00
202612045 ©9mRO15 23600 *
107272014 5/512015 1400
91152014 11262014 11100
111472015 (782015 8000 4
L anzo14 ar7Rms 12.00
1072014 111682014 3500
5212014 Jo4npos | 2100
< 10R2412014 S27/2015 ¢ 7500
4712015 * EM202015 178060
711412014 YoLapTems | 1100
31412014 125072014 <V~ 161 00
71412014 10132014 12600
972512014 aAMB2015 10000
1232014, - 12/82014 16100
812044 5M012015 asoa
101372014 an82015 8000
L IR0 M2015 11300
702072014 MAS 12000,
B/1712014 182015 5000~
L+ 2014 . 87102015 14,000 00
" 104712014 . 612512015 1100
an7r2014 4 $202015 1000
nmeze | v E262815 54 % 700
572014 - 4302015 % 1500
11812015 azeR1s 13100
5182014 272422015 5000 |
10/18/2013 10M32014 2500
IMT2014 7520157 17900,
10172014 1152014 5100
i AN2014 202015 47.00; § -
~ 82172014 8252015 z200
4112014 10222014 28700 -
. 8M7R2014 .o (JIVER015 18600
118672014 B we@015 ;4700
THO2014 67252015 11700
9232014 ¢ 3ATRO1S, F ;3200
1172812044 1272015 5800
641072014 T1H92014 5100
51162014 1132014 10100
11182014 4reR01s 5200
92512014 FHS015 206 00
882014 27250015 1,11000
101712013 10/82014 3100,
102412014 7H42015  ~15900
L 1282013 10200614 7800,
SI2A2014 81142015 3s oo,
8H2014 473022015 s100
712512014 67252015 8900
1211172013 11752014 85500
641072074 t 3732015 4900
SR2014 < 27252015 178800
31272015 THIZ0I5 ;2900
72172014 6122015 4800
8122015 8HB2015  146.00
A0S . 722015 27.00
712012014 aRRo1s 160 00
1212712043 1022014 7800
81282014 2182015 3300
8102014 473022015 2600
92372014 512812015 3300°
5M82014 322015 8800
81282014 3INBR015 14900
100272014 ¢ 61252015 30.00
10172014 11772014 87 00
7142014 27242015, 6200
8272014 172020155 | 5000
782014 - 8H2R2015 6000
71232014 5H8R015 5900
4AR2015 6n22015 326500
4M2014 12712015 1800
3142014 121202014 105.00
52272014 5222015 28900
972572014 3122015  184.00
8102014 412015 2600
1072212014 GMB2015 144400
BMRO14 272015 123.00
8282014 TR5R2015 78.00
8o ThR0S | 7300

[

1880
18.80
80.71
38.65
33.65
as7
60,71 fa
12555 ¢
18510 7
164 11
88.33,
185137
s1.07

58.38
158.13

14238

56.24

6071 s
€232 £
5214

50,12
3129
6233
90.81
6160
58,38,
5256
1448
3,04
158,80
4248
5100
6584 ¢
60.71
5147
587 *
5597
a18
187 97
60.12
48.27
3874
30.57
48.93
50,93
80.76
52.10
58.38
18.88
70.91
58.24
433
5081
60,14
75.722
2409
164 1%
48.8%
12374
3132
en.78
7.26
54 49
48.35

5449

2 892,00
1027 00
5637 00
1378 00
332000
120200
344300
88500
304500
2.902'00
5748 00
1 569 00
2662 00
286100
2,550 00
4,089 00
4509 00
661 00
386200
3008 00
2,885 00
162100
243200
313100
1008 00
2.396 00
439200
2,445 00
276100
1,002 00
2,358 00
348500
2,063 00
2,489 00
7.918 00
2,756 00
5,539 00
4235200
210500
2,156 00
411800
318000
13,753 00
186300

205800 %

546800
198000
304300
2,004 00
309200
380200
3,668 00
3,036 00

47,476 00
2,036 00
154300
238500 .
202700 |
6,690 00
201800
3,740 00
257000
267000
2,854 00
137100

. 14,963 00
1435 0o i

2,670 00
2,824 00
3,894 00
1,885 00
5,788 00
3,142 00
5,897 00 -
2,733 00
2,978 00
3,374 00
4,628 00
6,764 00
3,878 00
2,502 00
3,096 00
4,581 00
3,81000
2,742 00
5,712 00
545100
2,886 00
7,047 00
952 00
4,891 00
3894 00
157800
2,100 00
1,718 00
3,853 00
2,813 00
2,397 00
5,067 00
2,890 00
2,541 00
3,608 00
4,488 00
8,122 00
2,469 00
5,125 00
4,108 00
5,763 00
2,100 00
10,476 00
6,702 00
381500
387800

i
U

p

v

i
w

i

* o

2147
7336
4364
742 -
3;423’7
69 57
12800 °
22812 ¢
* 188 48
10521

ok w1708
¥.17078

3780
7853

7166
6362
6273
1705
353
167 50
4815”
5856 .
8148,
7245
5828

- 680 -

L6872
. as3
© 209 58
7345
5268
6072
3464
5658
7310
108 47
7423

B
P

B

s

=

3 182.00
2,133 00
274400
3460 00
133700
2,728 00
472600
2,786 00
3 106 00
134700
2.706 00
383600
331700
2,846 00
8.276 00
312100
5900 00
458300
248700 °
2.538 00

o
4 502.00 .

3575.00
14 138.00
225300
3 457.00
5669 00
2,385.00
3,457.00
242100
351500
4,278 00
4107 00
347000

2,448.00

3,154 00
5,827 00
3,454 00
3,318.00
4,407 00
5,267 00

3277 00
5,956.00
4,930.00
6,605.00
2,548.00

11,335.00
7,615.00
4,555 00
4,848 00

-

-~




72014 GILEAD SCIENCES INC
gg:: ROYAL MAIL PLC SHS e ;‘01‘7120:3 10N 772014 3000 35
i ote ORACIE ot ' 2372014 sRI01S 1280 726 bt ror 304000
; LE CORP$001 DEL 5712015 5700 s 9.18900 8.06 102000
2015 QUEST DIAGNOSTICS INC 1032014 12242088 14000 2.10 297000 © 7044 1022100 102200
12015 ING GROEP N V. (NL) ' 1132014 §M22015 8900 2265 541100 45 48 dosm0 104500
12014 YAMAHA MOTOR 7272 FN 9QZa14 1 TNSR0I5 38300 1, 614700 7345 50700 1096 00
12015 ALEXION PHARMS INC 3n2412014 18014 20500 1410 540200 1705 727 00 112400
2015 ALLERGAN INC /1872015 712412015 2900 1508 3080 00 2082 85000 112800
2015 KROGER CO 8212014 nm0s 1400 s 468400 20374 as o0 119700
12015 KROGERCO - 82812014 572015 6600 15265 2,137 00 - 590800 1.224 00
2015 ING GROEP NV (NL} 812012014 2042015 6000 se93 336100 70 44 338200 1245 00
12015 GENMAS A/S 101472014 7M52015 38800 5083 3056 00 72.88 , A% 128800
12015 YAMAHA MOTOR 7272 FN 81172014 6/82015 3000 1371 548500 1705 e 131700
{2015 COVIDIEN PLC SHS New An7rzoi4 aneR01s 20200 I 1.222 00 078 et 133100
2015 EQUITY RESIDENTIAL 112014 272015 9700 s 3,20200 2385 272300 150100
2015 CARMAX INC 812312014 32015 10300 9253 5.97500 - 481700 122500
2014 COVIDEN PLC SHS NEw 107712014 8N22015 6300 6233 6.420 00 7785 10549 00 157400
12015 LIBERTY GLOBAL PLC CLT 51212034 1082014 7700 4680 2,04900 7280 Tes8 0 157800
2015 GENMAB A/S 1114722015 EM22015 29300 7232 5,553 00 Joped 4 586 00 1o
2015 SYNGENTAAG NOVARTTS 8112014 682015 4100 o 13 470 00 5239 7.25100 169800
2015 HALLIBURTON COMPANY . 1872015 52272015, 1600 1708 00 2076 1535000 188000
2015 GENMAB A/S 18612015 705 21700 e 511500 445.85 372100 201300
2015 ALLERGAN INC . 8172014 22015 6100 3852 10670 00 Prp 7,130 00 201500
72015 KYQWA HAKKO KIRIN CO LTD e nTR015 2000 155 8 246500 7855 s 204900
205 LIBERTY GLOBAL PLC CLC 12212015 812015 43700 478500 - 16000 218400
12015 REYNOLDS AMERICAN INC 6171204 6M22015 21600 1z 4.25300 1580 josded 221000
12015 GENMAB ASS 87312014 8R72015 9700 Pl 8,63500 5238 656200 233500
12015 VALEANT PHARMACEUTICALS 81112014 1212015 10300 5866 571800 83sz 1131600 238100
2015 CARMAXING . weoM anoe1s 4200 . 419600 6440 oo 241200
12015 SYNGENTA AG NOVARTIS ' 107812014 8M22015 10200 4108 592500 . 20386 s63300 243700
2015 GENMAB A/S 11812015 5/82015 4680 478400 858000 264
2 an520 2400 31971 7280 7425 .00
12015 MOBILEYE ORD 14 8162015 5600 767300 <3088 o0 264200
12015 SYNGENTA AG NOVARTIS 21412015 7M62015 11800 14200 2352 00 6985 1034300 267000
{2015 ELILALY & CO ‘ 1m0 8142015 3300 en 437200 6111 §o1200 . 2,680 00
2015 AMAZGN COM ING_COM 81172014 6252015 13500 1871 10,550 00 aoes 7.272.00 21900 00
{2015 YAUARAMOTOR 7272 £ 82072014 nancis 3600 87 8,198 00 sa83 e 300700
{2015 HOME DEPOTING 32472014 ansnots 41900 3:1’554 12.080 00 Pad 114685 00 326800
2015 AMAZON COM INC COM 841072014 4n4R015 11200 508 , , 631600 2385 L TSseam 3376 00
|2015 GENMAB A/S . 1072812014 6M2/2015 4400 2:76 , 8.04500 1133 > 9em200 3 675.00
! 811112014 &M6R015 17600 - 41 g; 13 067 0O 42382 1575700 3713.00
s N o s 733100 8385 _ ~ 0300 $§ 836.00
| o . 1,070,8687.00 2 ; 1561300 8 482.00
| PEEE— ; . $46.176.00 3504.00]
2014 SEADRILLLTD s ! N B g o
2018 SEADRILLTD ¥ | S/5@013 ., . 12172014 27600 . ie =
12015 LaS VEGAS SANDS CORP a:agrzotz < vanemots 21700 :g: . 1270800 . 1145 3
12015 DISCOVERY COMMUNIGATN * ~ onerzo: 6M22015 13600 7561 i o000 a2 230200 :
|2015 LAS VEGAS SANDS CORP Mo 87015 v 40600 s phirdsde 5235 20000 '
2015 ALBEMARLE CORP ~ COM % 12302014 61272015 12700 s 1581500 20 s -
12015 SANDS CHINA LTD COM Nev 91512013 $r15/2015 16500 Je a 9866 00 52.35 186 n -0
12015 OCEANEERING INTL INC . 81012013 42172015 161700 < je252 1031800 el 6648 00 N
2014 CREDIT SUISSE GROUP AG o 2nez01s 9200 7680 A W0 L esmem BRI
{2015 B0 PaRiEAS o pEHOR0T 0420 69300 ., e 5 734100 5219 < e B
1S TUFPERWARE BRANDS CORP 2013 280015 13200 . 1 20,28100 25805 “ &3 proged o "
2018 TUPPERWARE BRANDS & ‘ 0572013 ey . &2 8761 00 200, 31787800 S
2015 INTL BUSINESS MACHINES i 8202013 ', . 2182015 5400 - 6200 565800 . . 5083 7.084 00 . _
2015 EXXON MOBIL CORP  COM Lo ooz umams a7l - ot -SRI G SRR T
2015 BNP PARIBAS E Ga 6262014 ¢ Q42015 4800 348 715900 154 81 281900 chES T -
12014 OCEANEERING INTL INC E 211172014 .« EA015 5500 | 10150 487600, 7264 572800 z _
12015 OCEANEERING INTL INC . 82012013 12162014 6200 8187 450400 ¢ 58.06 348700, -
2015 EXXON MOBIL CORP GOM o3 52015, 4400 e 4pa700 " 5658 32 % -
12015 ALBEMARLE CORP  COM 612672014 8R72015 4300 79680 asuoe ! . 5182 . Soue -
2014 DRI QUIP . 8012012 82015 10300 ws:se 436800 7348 Ry ot ’ -
12015 GRUPO TELEVISIA CPO ‘"Hams 1211572014 2500 TN 28 4 580100 259 315900 ..
2015 INTL BUSINESS MACHINES | TRR04 SEO2015 58000 e 3 291700 7058 % LA coo it
|2015 CANADLAN NATURAL RES LTD : :195120!3 Camzos 3500 w: ;a % 420800 e : ;75400 g i
12014 DRI QU 12ar0% am201s 17000, o S oo 154 81 pordd : -
2015 ALBEMARLE CORP  COM . 2013, 1215014 24007 & 576400 .m0 41800 o
2015 QUALCOMM INC ; -l 8572013 >5.,, s BMO2015 600 1 261900 Tose 4760 00 T
‘2015 NP PARIBAS Tooemm0ta o 86205 2400 ’ e252%.  267800¢  F 4207 188400 ’ -
2015 SOCIETE GENERALE A SH g Me0ROM o 2p6ANS 37 %0 8073 . 1361200 S 278 197700 ‘ -
2015 PHILIP MORRIS INTL INC F 2mnow Shem01s 6600 7958 204800 . 5806 12807 % -
12015 PRECISION CASTPARTS 8302012 42372015 10000 P 400000 % - 4970 21480 ., -
|2016 aLsEMARLE CoRP  coM - . 82012013 |, 1M62015 | 4100 86 908600 83.75 328000 -
rliamraprit or52013 neaais . 4% 21615 86200, — 837500 _
2015 SCHLUMBERGER LTD /3072013 12n50014 1500 62.52 212600 s 817600 .
12014 oRuL quP . memosm aze0ls 5000 nse 1,709 00 7058 piade -
12015 TUPPERWARE BRANDS CORP o hamois 2ns2ms 140 b s 6ees 2000 '
12015 PHILIP MORRIS INTL INC 515/2013 12672015 2800 114 23 1599 00 7058 i 349200 -
12015 ALBEMARLE CORP  COM 83072012 e RN mw e 6t 16 s -
§2015 EXXON MOBIL CORP  COM 83012012 /312015 52.00 s8 5978 00 at4e 171200 _
12015 GUALCOMM INC 612612014 L B4/2015 2400 54 38 2.828 00 283 537600 -
12015 CIE FINANCIERE RICHEMONT 371472014 BI7Z15 <500 10158 . . 5243800 . 7708 227 00 . .
|2014 sanom aDR . mmon oS 6200 et 340200 6276 oo oot
12015 OCEANEERING INTL INC s 572013 117312014 £900 - 6 104 00 8960 2,825 00 . < -
2015 BNP PARIBAS 87202013 102015 1800 5441 % 321700 . 4587 5,855 00 -
{2014 SOCIETE GENERALEASH  * 9102013 2062015 6000 980 1.516.00 5268 2e8000 - -
12015 PRECISION CASTPARTS om201a 1 12162014 12500 sou 38200, o6 1001 00 N
2014 SANOF ADR ; 812012013 1262015 - 4600 21&‘5 . 578000 @34 3484 00 - s
12014 DRIL QUIP 212013 11372014 (10700 615 ¢ 984300 20588 5.28200° ° o
2015 ALBEMARLE CORP  COM 712013 12120014 | 1400 B e 534400 . 4557 48100 -
{2015 CHEVRON CORP 83072012 - epp01s | 3800 . 102.07 144300 il 4876.00 _
lzzg'ls FASTENAL COMPANY 1212712013 ana2015- | 00 ¢ 1;2 2,066 00 276 gos a0 -
15 GRUPO TELEVISIA CPO 81202013 2n72015 18300 3258 00 108 85 JPcige -
12014 SANORI ADR 2712014 -a@02MSs 56100 s 8,200 00 4258 283000 -
2015 CIE FINANCIERE RICHEMONT IRROI3 1IBR014 7500 580 3,310 00 Fredl 7781 00 }
2015 ALBEMARLE CORP  COM 12422014 4mOR01S 5100 5057 380000 Pt 291000 -
2015 OCEANEERING INTL INC . 013 @205 | 1800 8619 490800 8880 34800 -
2015 CANADIAN NATURAL RES LTD 241412014 2HeR2M5 1900 52-5 1,125 00 e 452800 .
12015 ENSCO PLC SHS CL A 1172013 WB2M5 15400 14 135800 o s210 s -
2015 CANADIAN NATURAL RES LTD 442013 2242015 1100 .32 4,669 00 2800 932.00 -
,2015 GISCOVERY COMMUNICATN 114722013 282015 15800 5783 636 00 2674 4312.00 N
2015 FASTENAL GOMPANY 212014 a7pms 3600 3216 476500 - o0 proped -
2015 ALBEMARLE CORP  COM 8202013 2M32015 14800 7602 1,386 00 30 4424 00 B
%015 GOLDCORP ING 830/2012 /412015 7700 44 81 663200 ey 1.055 00 .
2015 TUPPERWARE BRANDS CORP 7212012 32015 2000 5438 1,468 00 4243 6307 00 -
2015 QUALCOMM INC 51812013 1262015 1400 3743 74800 e 1,146.00 _
2015 CIE FINANCIERE RICHEMONT 82172013 7242015 6400 s 116600 6116 100 -
2015 BANK NEW YORK MELLON 8/872013 4702015 a1 00 8a.73 427000 6167 ssa.00 -
2015 CIE FINANCIERE RICHEMONT 22812008 2I0s 7400 - 2,052 00 8 80 3,856.00 B
2015 QUALCOMM INC 1241112013 4moR01s 2900 6.2 3,421 00 4226 27300 -
I smUOYA _ 2p20i5 8500 :% 2,858 00 8880 3127.00 -
—22 0 _ _ 561200 hag 2,575.00 i
1 4 5395 00

(8 549 00)
{6476 00),
(4,559 00)°
(3,918 00}
(3,318 00}’
{3,215 00)
(2 928 00)
2,540 00)
{2 403 00)’
(4,677 00)'
{1530 60)
{1436 00)’
{1431 00)'
{1,390 00)!
(1,342 00}
(1,316 00y
(1.227 00y
(1.209 00)
(4,473 00)'
{4,153 00)'
{1,438 00)
{1031.00)°
{1,005 00)’

(528 00)
(515 00y’
(480 00)
(488 00,




2015 GRUPO TELEVISIA CPO

12015 SOCIETE GENERALE A SH
,2015 TUPPERWARE BRANDS CORP
/2015 GOLDCORP INC

2015 TOKIO MARINE HOLDINGS IN
{2014 DRIL QUIP

12015 CATERPILLAR INC DEL

12015 CATERPILLAR INC DEL

12014 SEADRILL LTD

{2015 SCHLUMBERGER LTD

2015 CANADIAN NATURAL RES LTD
12015 PHILIP MORRIS INTL INC

,2015 ENSCO PLC SHS CL A

12015 BANK NEW YORK MELLON
12015 ENSCO PLC SHS CLA

2015 PRECISION CASTPARTS
'2015 OCEANEERING INTL INC

2014 SEADRILLLTD

12015 CHEVRON CORP

12014 OCCIDENTAL PETE CORP CAL
12015 PHILIP MORRIS INTL INC

12015 TUPPERWARE BRANDS CORP
12015 OCEANEERING INTL INC
2015 ALBEMARLE CORP ~ COM
2014 DRIL QUIP

12015 QUALCOMM INC

2014 DRIL QUIP

12015 RALPH LAUREN CORP

12015 GOLDCORP INC

12015 CATERPILLAR INC DEL

2015 REDWOOD TRUST INC

12014 CHEVRON CORP

12015 OCEANEERING INTL INC
2015 RALPH LAUREN CORP

2014 WHITING PETROLEUM CORP
12015 QUALCOMM INC

12014 DRIL QUIP

12015 ENSCOPLC SHSCLA
{2015 ROGERS COMMUNICATIONS
12015 ROGERS COMMUNICATIONS
12034 DRIL QUIP

12015 ROGERS COMMUNICATIONS
12015 NOBLE ENERGY INC

12014 VMWARE, INC

2015 RALPH LAUREN CORP

2014 WHITING PETROLEUM CORP
12015 RALPH LAUREN CORP

‘2015 ENSCO PLC SHS CL A o
,2015 BANK NEW YORK MELLON

12015 LOEWS CORP

12015 ROGERS GOMMUNICATIONS B
12015 ROGERS COMMUNICATIONS B
12015 GOLDCARP INC N

2015 ROGERS COMMUNICATIONS B
{2015 PHILIP MORRIS INTL INC ©

2015 RALPH LAUREN CORP

2014 METLIFEINC ~ COM

2015 FASTENAL COMPANY:

2015 GOLDCORP INC

2014 WHITING PETROLEUM GORP
2015 RALPH LAUREN CORP <
12015 RALPH LAUREN CORP

2015 OCEANEERING INTU INC
2015 ROGERS COMMUNICATIONS
2015 RALPH LALIREN CORP

2015 ROGERS COMMUNICATIONS
12015 ROGERS COMMUNICATIONS
‘2015 ROGERS COMMUNICATIONS
12015 RALPH LAUREN CORP

12015 ROGERS COMMUNICATIONS B
12015 GALLAGHER ARTHUR J & CO
2015 TUPFERWARE BRANDS CORP
2015 REOWOOD TRUSTINC

2015 REOWOOD TRUST INC

2015 CANADIAN PACIFIC RAILWAY
12015 REDWOOD TRUST INC

12015 ROGERS COMMUNICATIONS B
12015 GALLAGHER ARTHUR J & CO
12015 CATERPILLAR INC DEL

‘2015 GALLAGHER ARTHUR J & CO
12015 TWO HARBORS INVT CORP
12015 GALLAGHER ARTHUR J & CO
12015 LOEWS CORP

,2015 RALPH LAUREN CORP

{2014 DRIL QUIP

12015 PHILIP MORRIS INTL INC

{2015 ROGERS COMMUNICATIONS B
12015 TAUBMAN CENTERS INC COM
2015 ENSCO PLC SHS CL A

12015 CATERPILLAR INC DEL

12015 ROGERS COMMUNICATIONS B
12015 CATERPILLAR INC DEL

12014 FASTENAL COMPANY

12015 CHEVRON CORP

2015 CANADIAN PACIFIC RAILWAY .
2015 ROGERS COMMUNICATIONS B
2015 TAUBMAN CENTERS INC COM
12014 WHITING PETROLEUM CORP
2015 ROGERS COMMUNICATIONS B
2015 REDWOOD TRUST INC

2015 ROGERS COMMUINICATIONS B
,2015 ROGERS COMMUNICATIONS B
12015 ROGERS COMMUNICATIONS B
2015 GOLDCORP INC .

,2015 TWO HARBORS INVT CORP
12015 GALLAGHER ARTHUR J 8 CO
12015 GALLAGHER ARTHUR J 8 CO
2015 GALLAGHER ARTHUR J & CO
2014 CALIFORNIA RESOURCES

2014 WHITING PETROLEUM CORP
2015 GOLDCORP INC

2014 WHITING PETROLEUM CORP _
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12015 TWO HARBORS INVT CORP
12015 REDWOOD TRUST INC
12015 GALLAGHER ARTHUR J & CO
12015 CANADIAN PACIFIC RAILWAY
{2015 GALLAGHER ARTHUR J 8 CO
12014 VERISK ANALYTICS INC

'2014 WHITING PETROLEUM CORP
,2015 SCHLUMBERGER LTD
12015 PHILIP MORRIS INTL ING
'2015 TWO HARBORS INVT CORP
'2015 GALLAGHER ARTHUR J 8 CO
12014 KBR INC

12015 ROGERS COMMUNICATIONS B
!2014 ANADARKO PETE CORP

v:ms GALLAGHER ARTHUR J 8 CO
12015 GALLAGHER ARTHUR J 8 CO
,2015 GALLAGHER ARTHUR J & CO
2014 WHITING PETROLEUM CORP
2015 TWO HARBORS INVT CORP
12015 GALLAGHER ARTHUR J & CO
12015 RALPH LAUREN CORP

2015 TWO HARBORS INVT CORP
2014 OCCIDENTAL PETE CORP CAL
12015 ROGERS COMMUNICATIONS B
/2015 GALLAGHER ARTHUR J & CO
/2014 VERISK ANALYTICS INC

12014 CALIFORNIA RESOURCES

2015 ROGERS COMMUNICATIONS B
2015 ROGERS COMMUNICATIONS B
12015 REDWOOD TRUST INC

{2014 CALIFORNIA RESOURCES
12015 TWO HARBORS INVT CORP
12015 REDWOOD TRUST INC

2074 VERISK ANALYTICS INC

12014 CHEVRON CORP

12015 RALPH LAUREN CORP

2015 TAUBMAN CENTERS INC COM
'2015 GALLAGHER ARTHUR J & CO
{2015 GALLAGHER ARTHUR J & CO

12015 VERIZON COMMUNICATNS COM

12014 VMWARE, INC

2014 CALIFORNIA RESOURCES
2015 RALPH LAUREN CORP

2015 TWO HARBORS INVT CORP
2014 CALIFORNIA RESOURCES
2015 RALPH LAUREN CORP .
2015 GALLAGHER ARTHUR J & CO
2015 HERSHEY COMPANY

2015 ATAT INC 2 §5%MAY15 16 (J;
12015 PRICE T ROWE GROUP INC
12015 MORGAN STANLEY CAP VIl
2015 TALEN ENERGY CORP SHS
52015 TALEN ENERGY CORP SHS
12015 TALEN ENERGY CORP SHS
2015 REDWOOCD:TRUST INC . ~

20153 GALLAGHER ARTHUR J & CO
2015 HERSHEY COMPANY

2015 JACOBS ENGN GRP INC DELA
2‘

2015 CA INC e
2015 PRICE T ROWE GROUP INC
\2015 PRICE T ROWE GROUP ING ',
2015 CIT GROUP INC NEW

2015 NOBLE ENERGY INC

j2015 TALEN ENERGY CORP SHS
2015 TALEN ENERGY CORP SHS
2015 BABCOCK AND WILCOX *
2015 REDWOOCD TRUST INC

2015 JACOSS ENGN GRP INC DELA
2015 GIT GROUP INC NEW

2015 NOBLE ENERGY INC'

2015 BABCOCK AND WILCOX

/2014 METLIFEING ~ COM

2014 HOTOROLA SOLUTIONS INC ,
,2014 CA INC

2014 CALIFORNIA RESOURCES
2015 MORGAN STANLEY CAP VIl
2015 PLAINS GP HLDGS LP .
2015 TALEN ENERGY CORP SHS
{2015 TWO HARBORS INVT CORP
#2015 BABCOCK AND WILCOX
,2015 BABCOCK AND WILCOX
-2014 PLAINS GP HLDGS LP &
‘2014 ALTERA CORP coM
2014 PLAINS GP HLDGS LP

2015 NORTHN TRUST CORP

2015 PRICE T ROWE GROUP INC
2015 PRICE T ROWE GROUP INC
2015 PRICE T ROWE GROUP INC
2015 TALEN ENERGY CORP SHS .
2015 GALLAGHER ARTHUR J & CO
12015 HERSHEY COMPANY

{2014 ALTERA CORP coMm
12015 NOBLE ENERGY INC

2015 PLAINS GP HLDGS LP

12015 VORNADO REALTY TRUST
12015 TALEN ENERGY CQORP SHS
12015 ZIONS BANCORP ~ ‘COM
12015 JACOBS ENGN GRP INC DELA
12015 PATTERSON COS INC

12015 TALEN ENERGY CQRP GHS
12015 TALEN ENERGY CORP 6HS
12015 KRAFT FOODS INC 5 37% 20
'2015 BABCOCK AND WILCOX

2014 ALTERA CORP com
2015 MOTOROLA SOLUTIONS INC
2015 PRICE T ROWE GROUP INC
2015 MORGAN STANLEY CAP VIt
2015 CROWN HLDGS INC

,2015 NOBLE ENERGY INC

12015 TALEN ENERGY CORP SHS
2015 GALLAGHER ARTHUR J& CO
2015 BABCOCK AND WILCOX
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2015 ZIGNS BANCORP __ COM NGR2014
2015 MET BANK CORPORATION 2712014 ;ﬁgg 110 2880 326 00 30 55 336 00
12015 CA INC 212012013 232015 ;00 ) 11302 11300 12162 122.00 N 800
2015 PRICE T ROWE GROUP INC 112672014 32072015 S o badin S247 18200 - 2|
2015 CIT GROUP INC NEW 27B2013 202015 2 923 158 00 879 16800 3 8.0
2015 PATTERSON COS INC ' anomos 5R12015 100 4201 17200 45.28 18100 . 800!
2015 JACOBS ENGN GRP INC DELA 712012 1672015 800 810 3800 4730 700 T 800
2015 WEYERHAEUSER CO 61872013 3N312015 3768 30100 38.50 31100 600
2015 PLAINS GP HLDGS LP 270014 b gz 2812 58 00 3341 6 00 - 1000
12015 NOBLE ENERGY INC 61262012 ezzm‘s 4 2769 160 00 28.38 17000 i 1000
2015 GALLAGHER ARTHUR J & CO 1016/2013 811222015 b mn 7800 4407 88 00 i 1000
'2014 FIRST REP BK SAN FRNCISC 81012013 10112014 s 4585 184 00 4852 194 00 T , looo
12015 CHEVRON CORP 1025201 1142015 200 g oo 042 4900 - oo
12015 PRICE T ROWE GROUP INC 112672014 aims 400 ¢ 0064 121900 102.43 122800 _ no
2015 ATAT INC 2.85%MAY15 18 8222013 e 700000 wn 31700 8207 28 00 : . 1o
;2015 ALLIANT ENERGY CORP 7RR013 an02015 o pedd T 10208 714400 - 100
{2015 WEYERHAEUSER CO 82812013 sqie 200 968 5000 6087 5100 ; N 100
12015 PRICE T ROWE GROUP INC 3014 37302015 5°° 2779 5600 33.36 &7 00 _ 1100
2015 REPUBLIC SERVICES INC 53012013 4702015 7_00 e , 38900 8187 40900 z noo
12015 CHEVRON CORP 2232012 4n42015 noo 34 86 70 00 4048 100 N 11.00
12015 HOME PROPERTIES INC 60812013 82015 00 10836 238400 108,85 230500 1no
2015 PLAINS GP HLDGS LP 201372094 51222015 10 8452 6500 7581 600 N 1100
,2015 PATTERSON COS INC 41472013 6132015 600 2746 158 00 2838 17000 _ ; 1100,
12015 PATTERSON COS INC 41872013 6152015 1 7o 3roo 4784 48 00 - hee
;2014 VMWARE, INC 872012013 11182014 oo N 3700 4783 4800 R 1100,
2014 ANALOG DEVICES INC_COM 212812013 11252014 aioo 8340 266000 8378 2681 00 , 1100
1014 ALTERA CORP  COM sy s 200 1560 9100 s163 103 00 : 12.00
12014 PLAINS GP HLDGS LP 10/30/2013 1211212014 800 28 64 00 3801 76 00 R . tam,
2015 FEDERAL NATL MTG ASSOC & 4132014 4212015 2000 22 17300 2308 185 00 . 12.00
2014 KINDER MORGAN INC DEL  ~ 815120 o0 11154 214700 107 94 245900 12.00 |
| 13 1172172084 300 as 42 - 12.001
2015 J M SMUCKER CO 112212014 2412015 00 106 00 3076 118 00 _ .
12015 PRICE T ROWE GROUP ING 2712014 32412015 100 bt % 0 o n2m - 300
12015 PPL CORPORATION 411212012 582015 s 1919 22800 ¢ s34 25000 _ 1300,
12015 PLARNS GP HLDGS LP 212612014 572212015 700 e N a2 8800 - ey
2015 BABCOCK AND WILCOX © 122013 - 2272015 500 2750 18600 2838 185 00 A _ A 1300
,2015 BABCOCK AND WILCOX 1241212013 7612015 - 10500 ¢ 1974 118 00 ; N < 1300}
{2015 CANADIAN PACIFIC RAILWAY 1012013 97212015 ?3 - 14300 19 44 156 00 N 1300,
12015 STEVEN MADDEN LTD SHS iy 2 ! 12507 0 12500 ,° 13848 . 138 00 R - 1300,
|2014 VERISK ANALYTICS INC , 872022013 b 3400 e e prtolii 8000 - 1300
{2014 RENAISSANCERE HLDGSLTD " B/412013 10/28/2014 100 g7 - 2,099 00 6217 211400 - B 1300}
12014 RENAISSANCERE HLDGS L.TD 81412013 10/2612014 100" a7 57 800 10159 102.00 1+ I 1400¢
,2014 US TSY 3 125% MAY 1520 91672013 13117120 o bedsd 1015 102.00 bt
P et s A o Snanots 70N 100000 - 106.88 1,055 00 108 50 106000 . : bppd
2014 FLAINS GP HLOGS LP 104302013 12152014 slm 3047 6100 3735 7500 < . 100y
2014 SCHLUMBERGER LTD s 111272012 tnreis o0 22.29 13000 2381 142.00 1400 |
2015 KANSAS CITY SOUTHERN 12672014 el ‘$ .. 8052 . L7000 8374 , 84 00 . B 1400
2015 HOME PROPERTIES INC 71272013 81172015 : 10246 < 10200 11612 11600 - . 1400]
2015 PATTERSONCOSINC~ © $ 123172013 .2 6528 ., 13300 7330 117.00 - 14001
2015 CROWN HLDGS INC e e m Y me Ty 8200 AT 5 seon - S B 1400,
2015 BABCOCK AND WILCOX 5202013 71212015 20 4703 © 8400 » 8476 100 00 . : : . 1400
2015 BABCOCK AND WILCOX * ot w3 400 - 6500 . 1874 7800 . - b 1400 {
s2a2013 "¢ 7020015 o0 T oy ) i o, bpdes!
2015 JMSMUCKERCO .~ ¢ 1212014 173012015 300 ¢ 6500 % 1974 * 7000 g T ¢
2015 RIO TINTO FIN USA 1 62% 44, 9MBROI3 50712015 s 28600 10362 31100 1400
2015 HOME PROPERTIES INC A% Tnanoia sM12015 1mg_ou “ 97.67 88700 « 10014 <2 100100+ oL 15.00:
12015 PATTERSON COS INC . 1822014 8162015 pos 85.60 13100 7330 147.00° , 1500,
12015 BABCOCK AND WILCOX R 11152013 77212015 pyei . 8200 4820 97.00 - 1e00
2015 BABCOCK AND WILCOX 2013 . Inpois Pyl o 103 00 1874 1800 - © At e
2015 AGL RESOURCES INC  COM ,102572013 872572015 s 7 padied i 76.00 - 500
2015 CANADIAN PACIFIC RAILWAY;, ' sn24n013 At anmots f1 1 14783 £ . 4800 . 6237 . 6200 o R s Jso0
2015 RAYNOND JAMES FINL ING '~ SA52013 om20ts ¢ o 12640 3+ 12600 . 14108 14100 [ © w500
2014 NORDSTROM INC o 1+, 92472013 1073172014 T - papid - %m0 s =n . 10400 N R - o500,
2015 JACOBS ENGN GRP ING DELA N aamotz . 1zomms | o0 L. B665 « 5700 . 7250 L% Jace e ) 15001
g b 15 8.00 ¥ 35.99 - F g - s 4 16 00
2015 WEYERHAEUSER CO .. 7782013 250015 ‘ 2% 00 3883 31100 & R . i
2015 MC CORMICK NON VTG | wsd sanmo1a i 3o 2801 . 8400 3336 100,00 : 1600 |
{2015 PRICE T ROWE GROUP INC £ 2,4,2014‘ 2202015 100 64 58 5 . 6500 i « pozB L " " 80.00 [ 1600 ;
2015 MORGAN STANLEY CAP VI . 8012 210601 o 77.67 ¥ 23100 8378 2100 ° i 16.00°
2015 CIT GROUP INC NEW T st 5”9%15 8700 2407 217200 2516 218800 - - 17.00,
12015 NOBLE ENERGY INC 82872012 mm:s 700 4118 302 00 4554 31900 | wt 17.00 §
|2015 AMAZON COM INC .COM 87202613 moam: 12% bl U900 4574 366.00 . 17.00
2015 KANSAS CITY SOUTHERN  ~ 12472014 " 21812015 - 281.57 4,601 00 28873 4,620.00 c, . 17.00
{2015 REPUBLIC SERVICES INC , - 526072013 422015 - . 10166 10200 11930 118.00 - ¥ 18.00
12015 REPUBLIC SERVICES ING ¢ 7013 apsp01s K« o Touw . 10200 4011 120.00 ) _ 1800
12015 RAYMOND JAMES FINL ING  / 5712013 ou2015 ' 2.00 nn 101 00 T, 398 120.00 e o oL 800
2015 SYSCO CORPORATION . 92412013 - T 42.25 < 8400 5112 162.00 - B < 18.00)
lﬁ" FIRST REP BK SAN FRNCISC i Y enamo1s e a3 s ®mwo 0 w0 . 11700 _ . T
12014 US TSY 2.125% MAY 1520 p ' 7 4889 5700 '
12015 FEDERAL NATL MTG ASSOC R limaore 2o0000 106.19 1,050 00 106 80 108900 . - 20.00,
/2015 RAYMOND, JAMES FINL INC 5n52013 . 92015 300 '13“:’_5, 1:2 oo 107 84 215800 . _ gaﬁ |
12014 ALTERA CORP CcOoM - - a0 5112 1 P i
izms MOTORCLA SOLLITIONS INC gz:ﬁgﬁ 3 12121‘:3:; 400 3ia3 12800 726 ,ﬁ: N 20.00 ¢
12015 MY BANK CORPORATION 102872014 2192015 3% 60.06 18000 ¢ 6713 * 20100° - 2100
12015 PLAINS GP HLDGS LP . 12;8m0m3 5212015 2% mx 22300 2182 24300 _ Eiped
12015 CROWN HLDGS e T dnamod - it 700 2662 178 00 2859 200,00 § N 2100
|2015 HOME PROPERTIES INC 122013 = g-gg 44 51 8300 5511 11000 : 21.00
2015 TALEN ENERGY CORP SHS 4n22012 8102015 500 6628 198 00 T4 o : 2100
12014 CHECK POINT SOFTWRE TECH 101252012 10102014 - 8400 1820 11500 s 21.00]
2014 NORDSTROM INC SN72013 V242014 ¢ ;_00 4485 45 00 86 96 &7 00 h . 2100y
{2015 MAT BANK CORPORATION | - 112812014 2napo1s r* by o 7118 14200 - 2|
12015 M&T BANK CORPORATION ' 12014 mezors 200 e s voan T 2w - * 220!
2014 MOTOROLA SOLUTIONS INC . 91247013 11552014 $00 g e 1228 24400 - 200!
gts APACHE CORP 3 25%APR15 2 9182013 1202015 100000 23; :gg gg ., 6457 323.00 i %gg '
2015 MVAC . * 9038 1,00000 B - .
12015 KANSAS CITY SOUTHERN 1:lm: - 2223:: v 218 s 348 11200 - byl
izms KANSAS CITY SOUTHERN 2212014~ 228015 1.00 1;25 ‘;9 oo 1768 7200 i ;igg
2015 QUALCOMM INC Y 7 00 11958 120.00 - !
2015 MOLSON COOR BREW CO GL B pririg e 68.73 867 00 ag 01 890.00 _ 23.00
2014 FIRST REP BK SAN FRNCISC 887201 10152014 100 46.80 4700 7024 70,00 _ 2300,
2014 NORDSTROM INC /412013 ozezo 200 s g e 140.00 - Fa00"
22315 CATERPILLAR INC DEL 61972013 nagms 4900 P o 3 7138 142.00 - o
15 TV LG ) ‘ . 8511 4,17000 _ ‘
2015 CANADIAN PACIFIC RAILWAY omamo1s e S 27 sso0 353 113.00 e
2015 PGRE CORP 742014 en015 ot 126.40 25300 13843 77700 . | m,
2015 REPUBLIC SERVICES INC 1172872010 sy 260 prg e ny 25900 - 2500
2015 M&T BANK CORPORATION ) 2712014 2182015 100 2833 57 00 4113 82,00 B 2500 ;
2073 BABCOCK (THE) AND WILCQX 2o 2na208 100 1@ 330 00 12159 365.00 - 26.00
2014 RALPH LAUREN CORP 117872013 121002014 300 285 239 00 3g1a 265 00 R 26.00
2015 REPUBLIC SERVICES INC anno1y ohamots ¢ 300 7282 s1800 18169 54500 - gt
2015 REPUBLIC SERVICES INC 5152013 412015 500 2076 89 00 2614 1700 N 2700
2015 RERUBLIC SERVICES INC 5152013 420015 M 17200 4008 200.00 R 28.00
2015 REPUBLIC SERVICES INC &uro13 410015 % bl et ot 201 00 - 7800
2015 KIRBY CORP  COM 61102012 ppod 88 17000 965 182 00 2800 |
5182015 100 51.02 5200 80.30 5000 - 20,00 |
- 28.00 |

2014 FIRST REP BK SAN FRNCISC 212013 00152014 400 oo 46
(2014 FIRST RER ™ — 1 1 39.30 157
lonseole 40 62 188 00
- 20.00 !
i




Year ‘Security Descnption UREon Price

2014 RENAISSANCERE HLDGS LTO 91412013« 10/22/2014 200 87 62 17500 10216
.2014 NORDSTROM INC 6/5/2013 10/30/2014 200 5825 116 00 7262
12014 PLAINS GP HLDGS LP 103012013 12172014 900 220 195 00 24 85
12015 HOME PROPERTIES INC 70202013 5872015 300 6602 w00 ¢ 7581
12015 REPUBLIC SERVICES INC 511512013 3nB2015 400 M4 138 00 4182
(2015 HOME PROPERTIES INC 711512013 8N1IXN5 | 400 6580 264 00 73.30
2015 MOLSON COOR BREW COCLB 611072013 012472015 100 5116 5100 81.53
2014 PLAINS GP HLDGS LP 103072013 12002014 1100 220 238 00 2444
'2015 CAINC 92012013 3212015 1600 3077 492 00 3289
'2015 REPUBLIC SERVICES INC 543072013 41102015 500 34 86 174 08 4100
12014 AMAZON COM INC COM 82012043 10/24/2014 < 3500 287 57 10,065 60 288.50
2014 PLAINS GP KLDGS LP 10302043 1212272014 1000 2229 21800 2481
{2015 CAINC 91972013 3272015 1700 074 52300 3288
12015 REPUBLIC SERVICES INC 6732013 4212015 600 311 205 00 Ines
'2015 ZIMMER BIOMET HOLDI 47412013 71232015 100 520 7500 107 89
12015 PUBLIC STORAGE $0 10 1041712013 8142015 100 17273 17300 205.36
2015 MOLSON COOR BREW COCL 8 614412013 97262015 100 4978 5000 8273
,2014 PLAINS GP HLDGS LP 103012013 1222014 | 900 22290 185 00 2544
12014 WEYERHAEUSER CO 6182013 1271072014 400 2812 11200 365 54
12014 PLAINS GP HLDGS LP 1073072013 1212372014 1100 2220 23800 2474
12015 DR PEPPER SNAPPLE GROUP 612472613 112612015 100 © 4550 4600 7916
>2015 NORTHN TRUST CORP 112812014 21272015 600 8095 368 00 6655
,2015 REPUBLIC SERVICES INC 67312013 4102015 500 . 31t 17100 4100
12015 KIRBY CORP COM 612512012 612212015 100 4525 4500 7958
2015 VARIAN MEDICAL SYS INC 5/12013 74012015 200 6820 136 00 8508
{2015 ZIMMER BIOMET HOLD! 312612013 7132015 100 n2 7300 107 60
2014 PLAINS GP HLDGS LP 1083012013 1211072014 1200 2229 258 00 2457
12015 FIRST REP BK SAN FRNCISC 202013 311672015 200 39 30 7800 5689
12015 MC CORMICK NON VTG 173072014 62472015 200 8458 12800 8206
2015 REPUBLIC SERVICES INC 6412013 81252015 600 3396 204 00 3984
2014 NORDSTROM INC * 8412013 1012412014 300 5928 17800 7118
12015 AGL RESOURCES INC  COM 813012010 31262015 300 36586 11100 4878
12015 PLAINS GP HLDGS LP . 12272013, 5212015 1200 2670 307 00 2858
12015 PATTERSON COS INC 22812014 ' ENM6/2015 500 4116 206 00 4829
2015 CANADIAN PACIFIC RAILWAY . enERols 9172015 300 128.87 387 00 14108
12015 CANADIAN PACIFIC RAILWAY : 12013 - 9872015 200 12507 250 00 b 14387
12015 HOME PROPERTIES INC 6/268/2013 42772045 400 64 52 258 00 , 7403
{2014 NORDSTROM INC + . 6812013 101202014 300 sa25 . . 17500 <" 7138
2014 NORDSTROM INC 641072013 1073172014 300 5936 17800 7250
12014 PLAINS GP HLDGS LP 1030/2013 12/5/2014 808 2228 . 17300 . 2650
£2015 SYSCO CORPORATION 81572011 112212015 EY 7e2 8300 4061
2014 NORDSTROM INC 81072013 10/30/2014 EY. 5936 178 00 - 7262
2014 VARIAN MEDICAL SYSINC . 572013 12/2/2014 200 , es2 ¥ 13600 , & 8810
2015 MAT BANK CORPORATION N 12772014 2410/2015 400 11119 445 D0 12107
2015 CHEVRON CORP . 82112012 4142015 500 100.84 505 D0 10886
2015 ZIMMER HOLDINGS INC COM 312672013 ' BRSRUS 100 7z 7300 " 11343
12015 APPLE INC 2 AD%MAY03 23 9MER013 7R02015 100000 88.89 91100 9514
2015 AGL RESOURCES INC  COM . 102572013 8262015 ;7300 . 4783 14300, 61M
{2015 SCHLUMBERGER LTD 121212012 12015 ; SO0 7315 366 00 814
12015 TEVA PHARMACTCL INDS ADR SM202011 IRTZ01S |, , 200 , 4081 . 10000 7038
{2015 ALTERACORP  .,COM . 10232013 P4 1202015 ¢ “1000 ‘e 2318 i»32200 "
!2015 J M SMUCKER CO t AP0 2042015 EY ] 9784 29400 . 1128
'2015 MOTOROLA SOLUTIONS INC 972412013 - 21912015 s00 an.05 360 00 ¢ 6713
,2015 ALLIANT ENERGY CORP 282013 ¢ 3HOR015 400 5047 20200 "1 ens?
‘2015 STRYKER CORP W 1182012 6/5/2015, 100 < 5266 .. 5300 |, 84 83
2014 RENAISSANCERE HLDGS LTD - 83072013 1072212014 3o g77r L 26300 102 10
2014 WEYERHAEUSER CO 862013 11712/2014 800 270 230 00 302
2015 AGL RESDURCES INC  COM B 310" 5 AR6/2015 400 * < 3799 - . 15200 < 't 4879
‘2015 PLAINS GP HLDGS LP 103172013 572172015 600 2243 128 00 2859
12015 SYSCO CORPORATION , 92072013 2182015 700+ 3251 . 22800 3879
2015 CROWN HLDGS INC ' =+ ' smrole ensz0ms . 800 'o4a703 262 00 5432
{2015 STRYKER CORP 1111372012 Mo2015 7 100 5284 5300 . 9844
12015 MOTOROLA SOLUTIONS INC s /2013 F 2M12015 ¢ 500 "3 5951 '} 29800 ~ . 6851
{2015 ALUANT ENERGY CORP ¢ 722013 21802015 300 48.95 ' 150 00 . 6480
12015 WEYERHAEUSER CO . .1osnemoid | an2oees, son L2812 225 00 5 337
2015 REPUBLIC SERVICES INC 502072013 4702015 700 300 23800 4048
2015 MC CORMICK NON VTG 112812014 872322015 3on % 8517 198 00 8028
2015 CANADIAN PACIFIC RAILWAY « 10M/2013 81472015 3en ¢ 12507 & 7500 + % 13982
2014 CA INC ’ 5212013 12202014 1200 2718 w600 3089
2015 PATTERSON COS INC 121312013 /82015 700 « n14 28800 . . ATTS
12015 QUALCOMM INC 101712013 aM2/2015 56 00 872 toag4aBO0 69 56
12015 TYCO INTL PLC SHS 12772012 47242015 400 . 1400 4038
2015 HOME PROPERTIES INC 7M212043 5H1/20%5 . 500, 8563 330 00° 7524
12015 CROWN HLDGS INC 372672014 SHS2015 400 4340 174 00 8521
12015 RAYMOND JAMES FINL INC 611012013 . SRS 500 4272 214 00 5211
<2014 PQTLATCH CORP NEW 871172006 11182014 400 3566 120 00 atgs
{2015 WEYERHAEUSER CO 6262013 . 33015 900 779 250 00 BN
12015 WEYERHAEUSER €O LIRZ013 . 3RS2015 5 1000 < m51 285 b0 .7 3336
12015 QUALCOMM INC 872072013 512812015 12.00 6673 80100 7075
|2014 ALTERACORF . COM , < 1083172012 124412014 7.00 30.47 213 00 « 3750
2014 PLAINS GP HLDGS iP Y 1043072013 127232014 16.00 n29 345 00 2468
12015 KANSAS CITY SOUTHERN L 1242014 2H22015 3.00 . 101 66 305 00 11788
2015 NOBLE ENERGY INC ' 812612012 3282015 son ”ww 233060 4705
12015 CANADIAN PACIFIC RAILWAY SHBZ013 SH42015 100 128.87 126 00 17792
12015 PATTERSON COS INC ‘ 182014 61502015 700 . 4007 . 28700 = 4730
‘2015 RAYMOND JAMES FINL ING 41252013 7P2015 3.00 4181 125 00 57 80
{2015 KANSAS CITY SOUTHERN 21872014 27202015 200 90.88 18200 . 11612
,2014 FIRST REP 8K SAN FRNGISC 61182013 104712014 500 3850 192 00 4869
2015 KIRBY CORP  COM 8A12012 1282015, 200 50.56 10100 76 02
12015 CAINC; - - 5H02013 21122015 1000 ‘22.28 27300 3238
2014 VERISK ANALYTICS INC 87202013 10282014 48.00 61.75 2,840 00 62.87,
2015 HOME PROPERTIES INC < 8@772013 SAR0IS | 500 6535 327 00 7581
2015 AGL RESOURCES INC  COM 10282013 87282015 400 47.89 192 60 6101
2015 ZIONS BANCORP  COM SHI013 THT2015 - 1600 27.18 43500 3048
12015 ALTERA CORP com 1172012013 11202015 © 1200 , 3178 38100 3631
2015 KANSAS CITY SOUTHERN 172872014 2182015 300 10138 304 00 t 11830
2014 WEYERHAEUSER CO 682013 | 12102014 7.00 28.70 20100 T 3854
12014 ALTERACORF . COM 812412013 121112014 900 3183 287 00 3304
'2015 CANADIAN PACIFIC RALWAY 82372013 5142015 100 12256 12300 17782
12014 TORCHMARK CORP ~ COM 412512013 10272014 4.00 55 80 149 00 5131
12015 SYSCO CORPORATION 82412013 2neD015 900 3255 293 00 3870
12015 WEYERHAEUSER CO 612412013 3naR015 10.00 2748 27500 331
2015 PLAINS GP HLDGS LP 1732014 5212015 15.00 2501 372.00 2859
2015 BANK NEW YORK MELLON 432008 6122015 4500 42 1,806 00 4363
2015 CROWN HLDGS ING 43072014 6252015 800 4713 377 00 5432
2015 INFORMATICA CORP  CA SHARO14 amr015 500 3832 182 00 4768
2014 TYCO INTL LTD NAMEN-AKT 51132011 10/142014 400 5083 101 00 4004
‘2014 ANALOG DEVICES INC COM 3152012 117250014 5.00 38.78 189 00 5163
12015 CROWN HLDGS INC 3260014 512802015 500 4340 217 00 5511
2015 PATTERSON COS INC 1202712013 &/52015 900 4108 370 00 4763
2015 VARIAN MEDICAL SYS INC 542013 7102015 400 70.28 28100 8503

2015 AGL RESOURCES INC_ COM 82112013 anspo1s 300 42.23 127 00 €237




) ’
. ’
\Yeur Sécirity Deschpion —__ Acquisiion Dafs _Liquidation Dats  Quantity _ ASqUIINGH Prce "”Ea_u uldion Prca  Liquidabon Amount ShortTerm Garl Term GamALoss) |
2014 VARIAN MEDICAL SY5 INC 5/9/2013 12472014 300 205 00 8857 266 00 - 6100
2015 SYSCO CORPORATION 02472013 211822015 900 32_55 28300 3834 354 00 - 6100 |
2015 PATTERSON COS INC 32012013 5182015 700 3810 267 00 4665 328 00 - 61.00
12015 NOVQ NORDISK A/S SHS 1211122013 413072015 300 o 108 00 5540 * 18800 o - 62.00
2015 AGL RESOURCES INC  COM 102212013 812572015 400 4695 188 00 6237 249 00 - 62.00
2015 MOLSON COOR BREW COCL B 6/52013 92272015 200 5052 10100 8172 18300 - 62.00
2015 CROWN HLDGS INC 4/142014 632015 600 . 4451 26700 - 5493 33000 - 6300
12014 PLAINS GP HLDGS LP 104302013 1172472014 12.00 P 2228 25900 2705 32500 - 8500
2015 DR PEPPER SNAPPLE GROUP 77212013 112812015 2.00 46 50 8300 7916 158 00 - 8500
,2015 KIRBY CORP COM . 8252012 711512015 200 . 4525 9100 7784 156 00 - - 8500
12015 TEVA PHARMACTCL INDS ADR 127282012 8no/2015 2.00 3728 7500 6979 140 00 - 8500
12015 VORNADO REALTY TRUST $/512013 5272015 32.00 20 60 659 00 268 72600 | - a7 00
12015 RAYMOND JAMES FINL INC : 5182013 $/472015 800 ¢ 42.80 34200 . 5112 409 00 - . 8700
12015 DR PEPPER SNAPPLE GROUP 612412013 112772015 2.00 4550 2100 78.26 158 00 - 8500
\2015 VERIZON COMMUNICATNS COM AN42014 72015 2900 46 20 1340 00 48.54 1408 00 - 68 00
2015 FIRST REP BK SAN FRNCISC 81172013 7782015 400 4438 17800 * 6198 248.00 - 7600
12015 MAT BANK CORPORATION 12772014 21272015 600 11119 667 00 12210 739 00 - 7100 |
2015 PPL CORPORATION 127202010 412772015 900 2615 23500 3402 306.00 - 7100
2015 VORNADO REALTY TRUST 9152013 512672015 3300 ° 20 60 63000 ° n76 75100 - 7100
2014 GENL DYNAMICS CORP COM 212812013 111012014 100 8875 6900 14101 14100 - 7200
2015 SOCIETE GENERALE A SH 8612013 582015 2100 4615 97100 4970 . 104400 . Lo 73001
2015 ACE LIMITED 711812013 61272015 700 485 664 DO 10525 737 00 - 7300,
12015 MC CORMICK NON VTG 173172014 812472015 400 8385 255 DO 82.06 328 00 - 7300 !
2014 GENL DYNAMICS CORP  COM 312112013 111192014 100 88.98 6900 14238 . 14300 - 7400 !
2015 PATTERSON COS INC L 4rmr013 ‘6132015 700 ¢ 371 260 00 4784 333 00 - 400!
2015 PATTERSON COS INC 47412013 6372015 700 3706 259 00 4760 33300 - 7400,
2015 ZIMMER BIOMET HOLDI 22012013 712312015 300 - 8337 25000 . 10788 ¢ 324 00 - 7400
,2014 PLAINS GP HLDGS LP 10/302013 1172472014 1400 ° 2229 303 00 2658 378 00 - 7500
12015 AGL RESOURCES INC  COM 1043012013 872672015 600 48.58 29100 6101 366.00 - 7500
12015 ZIMMER BIOMET HOLDI 012012013 8/9/2015 400 . 8337 33380 10208« ~  408.00 L - 7500 |
12015 VORNADO REALTY TRUST 8752013 512812015 36 00 2060 - 742 00 27 818 00 . - 7600 |
12015 NEXTERA ENERGY INC SHS Anaro12 an72015 200 83.34 127 00 10138 203 00 - 76 00 !
2014 FIRST REP BK SAN FRNCISC 611812013 1012014 700 . 3848 269 00 4942 346 00 to- 7700,
12014 INVESCO LTD « 5M6/2013 10/212014 1700 ¢ 446 588 00 3887 662.00 - 7700
{2015 VARIAN MEDICAL SY5 INC 5/m2013 41412015 300 68.20 205 00 9397 282,00 s - 77.00}
.2015 PPL CORPORATION « 1202072010 5812015 1000 2615 % 261 00 338217 338 00 R 7700
2015 CROWN HLDGS INC 3172014 5152015 700 4428 31000 5521 386 00 H - 7700
,2015 AGL RESOURCES INC  COM | 62112013 872472015 400 4223 169 00 6154 . 24600 . N - 7700}
2014 CHECK POINT SOFTWRE TECH  ««  « * 11/72012 107232014 300 - 4484 135 00 > 7092 213.00 K - 78 00
2015 TEVA PHARMACTCL INDS ADR ‘51272011 42015 600 4881 299 00 6274 376.00 - 7800
2015 RAYMOND JAMES FINL INC s S1712013 015 500 4225 21100 57 60 28800 o, . - L. 78001
2014 PLAINS GP HLOGS LP T 10/30/2013 11212014 1500 2233 325 00 269 4400 ¢ - % 7800
2015 20ETIS INC 372072014 SIB2015 500 ‘ mee 150 00 . 4578 229 60 - 7800 !
2014 ALTERA CORP COM . 10242012 ., 12132014 1100 V. 30.09 a3po., 3738 411.00, S.. v BOOD,
2015 STRYKER CORP # 1182012 * as2015 200 7 5263 105 00 11 185 00 - ¢ B0 00
2015 STEVEN MADDEN LTD SHS 712372014 932015 1200 , 3as53 40200 4024 483.00 - ‘ 8000
2015 SYSCO CORPORATION : . 9/2072013, 12802015, , 1100 LGy 3251 L+ 35800 £ - 398 1y 43900 . . B100
2015 'MERCK AND CO INC SHS 412012012 6/522015 .. 400 *7 3880 > 15500 ¥ 5348 f. 23600 s ) 2100 .
2015 TIME WARNER CABLE INC 9752013 848/2015- 100 109 91 . 11a00 19057 L yie 18100 g 8100
2015 SYSCO CORPORATION : B3RO0 222015 0 600, ., « 26 82 ‘*%; . 416100 4061 5 & L 24400 FE TR & ST 8200
2015 ANALOG DEVICES INC COM + 4 2RI2013 5H2/2015 500 <" < 4569 7, 228 00 6218 -, 31100 © . 8200
<2015 FIRST REP BK SAN FRNCISC > 2172013 2015 400 5 4172 167 00 6228 R 248 00 5. - 8200
2015 PUBLIC STORAGE $0.10 0 o e 't 33/2015 200 . 15483 ! ‘. 31000 . 196 14 k3 392.00° ¢ < 5. - i ' 8300
2015 KIRBY CORP (COM . 6MRZ012 62272015 300 s1.82 7 156 0O . 7958 23900 ¢, - 83.00
2014 CANADIAN PACIFIC RALWAY ¢ 6182013 10702014 a0 123.68 12300 . 20753 20800 - P Ba00
2014 LABORATORY CP AMER HLD(GS §/ % 2/Ae10 11402014 < 7,300 73,38, 220 00 10151 30500 ¢ - ki coBaoo
2015 KANSAS CITY SQUTHERN . { 1iazooe - 112622015 A00 ;. 2651 2700 - . M177 11200 - ' B500
2015 KANSAS CITY SOUTHERN, 1 2292014 7 2426015, 400 L 9664 38700 , L M7 471.00 . o BS 00
2014 CANADIAN PACIFIC RAILWAY 62812013 10/72044 , " 100 mi‘ 57200 122004 20753 t. . 20800 ¢ ESE 88 00
2014 TORCHMARK CORP | COM 11252013 0282014 600 %, 5590 22400 ° 5163 . 31000 R 8500
2015 REPUBLIC SERVICES INC 1172822010 21120157 700, <« 28.33 219800 4064 bl 528400 P T B85 00
2015 TAUBMAN CENTERS INC COM 4o 2BI2070 27202015 T 200", 3231 e HOEI 00 7384 i N 148.00 PEoE eE §6.00
.2015 KANSAS CITY SOUTHERN 2812014 272502015 300 sa8s . _ 27300 11858 ° 35900 - 86.00
2015 STRYKER CORP . ‘ ., 1122012 7102015 200, ', 5304 T 10600 o644, 19300 L, g - s ,87.00
2015 INFORMATICA CORP ~ CA ¢« 51282014 am12015 son ¢/ 37.43 (% 29700 a796 ¢ ¢ 3400 7 17 - 87.00
2014 TYCO INTL LTO NAMEN-AKT 10272012 10142014 800 28.04 - 232 00 4004 32000 - . 88.00
2015 ALLIANT ENERGY, CORP . 8@mE3 | 2n8R015 | 600 50.13 30100 6480 380.00, - , « °  88.00
2014 CHECK POINT SGFTWRE TECH 117712012 101102014 | 400 4484 ° 179 00 66 96 26800 - . 89.00
2015 KIRBY CORP  COM 81112012 582015 300 50.56 15200, 60 30 22100 - - 8900
2015 QUALCOMM INC oo T 87202013 ¢ 5M32015 |, 3000 , 6873 200200, .,% 6373 2,092.00 i Say M et B0.00 ¢
2014 CAINC ¥ b smro1a ' ¢ 1222014 2400 < 2718 85200 + 3009 744.00 - : p100 |
2015 PPL CORPORATION L] 1202012010 2102015, 1000 ¢ 2815 26100 PR 35300 - 8100,
2015 FIRST REP BK SAN FRNCISC | IMI2013 t 3HSR015 600 soy AL72 . 2BO0O . 5680 . 341.00 oar s i 8109 |
215 TYCO INTL PLC SHS 1022012 42402015, 8.00 L. 235200 ¢ 4039 322.00 - 8100,
{2015 AGL RESOURCES INC  COM BHBI2013 BI242015 500 43.41 217 00 6154 © 308.00 - 8100 !
2015 AGL RESOURCES INC  COM 81B2013 8240015, 500 ‘. 43ar 21700 ° 6154 "y} 308.00 PP 8100 ]
2015 PATTERSON COS INC, 47412013 S7212015 900 3706 334 00 4730 426.00 Lo 8200
2015 STRYKER CORP 312472013 8202015~ 300 - 6400 195 00 9605 -, 288.00 - T 8300,
12015 MOLSON COOR BREW COCL B . BI512013 82412015 son ¢ ¢ s0.82 % 152 00 15 ¢ 245.00 . <. 83.00
12015 SYSCO CORPORATION 21172014 32702015 3500 35.47 1,241 00 3814 1,335.00 . - 8400 :
12014 CHECK POINT SOFTWRE TECH | 1272872012 123014 400 an 188 00 062 28400 - 85.00
2014 KINDER MORGAN INC_ DEL 1122172012 117212014 1500 ¢t 3343 501 00 agre 506.00 : - 85.00
2015 ALTERA CORP coMm 12222013 1122015 .00 3184 703 00 3831 768.00 - 66.00
2015 VARIAN MEDICAL S§YS INC . . 81201 7/82015 600 08015 41500 . 8508 51000 - . . 8600
2015 ZIMMER BIOMET HOUDI AN 47412013 7HN2015 300 7529 228 00 * 10760 a0 ¢ - a7 00
2015 KIRBY CORP  COM © 61262012 TA52015 300 4528 138 00 7784 23400 - §8.00
2014 JACOBS ENGN GRP INC DELA 6nBI2012 . ;  11N4R014 9.00 36.59 2900 4778 430.00 - = 100.00 ;
‘2015 ZIMMER BIOMET HOLDI » © 312872013 < THO2015 3.00 7322 220 00 - 10698 321.00 - 10100
2015 DR PEPPER SNAPPLE GROUP 6/2472013 . 11282015 3.00 45.50 13600 ~ - 7935 238.00 - - 10200
'2015 DIAGEO PLC SPSD ADR NEW 9257012 | 6M22015, 2600 o 11402 298500 . 11798 . 3,067.00 - 102.00 ¢
(2015 U'S TRSY INFLATION BOND 91682013 - 7HR2015 100000 113.45 1216 00 12207 1,318.00 - 103.00
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41800 ]
42800
429001

4B5.00 }
408 00§

504 00
510.00 ¢
533.00 ¢
543.00 i
54700 ;
55200 |
558.00
56100 !
56500
572.00

575.00

57700 §
583.00,
585.00

626.00 ¢
£830.00
63700
64100}
844.00
646,00 |
655.00 ;

667.00 |
66900
68100
887.00

668,00 |
705.00

723.00 |
72400 ;
7200




-

o
!

2014 CORNING INC

2015 MC CORMICK NON VTG

12015 BANK NEW YORK MELLON
12015 ACE UMITED

2015 BIOMARIN PHARMACEUTICALS
12014 BANK NEW YORK MELLON
12015 ACE LMITED

12015 QUALCOMM INC

12015 MERCK AND CO INC SHS
12015 STRYKER CORP

2015 CVS HEALTH CORP

ims ALTRIA GROUP INC

2014 CITIGROUP INC COM NEW
2015 IMPERIAL TOBACCO GRP
‘2014 TVPLE -+

2014 CORNING INC .
12015 MERCK AND CO INC SHS
2015 CITKGROUP INC COM NEW
12015 ACTIVISION BLIZZARD INC
'2015 PUBLIC STORAGE %0 10

12014 CONOCOPHILLIPS

12014 LIBERTY GLOBAL PLC CL A
12015 EOG RESOURCES INC

2014 PHILIP MORRIS INTL INC
12014 REGIONS FINL CORP

12074 BANK NEW YORK MELLON
12015 MERCK AND CO INC SHS
2015 GOOGLE INC SHS CL C

12015 MC CORMICK NON VTG

,2014 LYONDELLBASELL INDUSTRIE
12014 PNC FINCL SERVICES GROUP
2015 STRYKER CORP

2014 SUNTRUST BKS INC  COM
2015 EQUINIX INC

2015 BIOMARIN PHARMACEUTICALS, |

,2014 CORNING INC

2014 MONSANTO CO NEW DEL COM .

2015 EQUINIX INC

2015 MERCK AND CO INC SHS |

2015 GOOGLE INC CL A

:2015 DISNEY (WALT) CO COM STK
2015 NEXTERA ENERGY INC SHS
2015 BIOMARIN PHARMACEUTICALS
2015 ACE LIMITED

12015 THE PRICELINE GROUP INC
12015 THE PRICELINE GROUP INC
{2015 WHIRLPOOL CORP

2015 ITV PLC - E
2015 LABORATORY CP AMER HLDGS
2014 COMCAST CORP NEW CL A
2015 ALTRIA GROUP INC ,
2015 TEVA PHARMACTCL INDS ADR
2015 BIOMARIN PHARMACEUTICALS
2015 PGAE CORP ‘
2014 LYONDELLBASELL INDUSTRIE
2015 DOMINION RES INC NEW VA
2015 WELLS FARGO & CO NEW DEL
2015 CITH3RQUP INC COM NEW
2015 NOVO NORDISK AJS SHS

2015 LIBERTY GLOBAL PLC CL G
2015 STRYKER CORP .
2015 LIBERTY INTERACTIVE CORP
2014 CVS HEALTH CORP E
2015 PUBLIC STORAGE 5010 ¥/
2015 ILLUMINAING  COM.

2015 ELILELY 8 CO

2015 UNITED TEGHS CORP, .COM
2015 PHILLIPS 86 SHS

2015 IMPERIAL TOBACCO GRP

2014 AMER EXPRESS COMPANY
2014 SEMPRA ENERGY; .
2015 DISNEY (WALT) CO COM STK
2014 CITIGROUP INC COM NEW

2015 ROCHE HLDGLTD $PN ADR

2015 LABQRATORY CP AMER HLDGS *

2015 NEXTERA ENERGY INC SHS
2015 NOVO NORDISK ASS SHS
2015 DOMINION RES INC NEW VA
2015 UNITEDHEALTH GROUP INC «
2015 CVS HEALTH CORP

2015 LORILLARD INC <

2015 LLUMINA INC COM
2015 IMPERIAL TOBACCO GRP
2015 ACE LIMITED

2015 IMPERIAL TOBACCO GRP
2015 COVIDIEN PLC SHS NEW
2015 STRYKER CORP

2015 TOKIO MARINE HOLDINGS BN
2014 CITIGROUP INC COM NEW

2015 BIOMARIN PHARMACEUTICALS ~

2014 COMCAST CORP NEW CL A
2015 ECOLAB INC -
*2015 PHILLIPS 66 SHS

12015 STARBUCKS CORP

,2014 SCHLUMBERGER LTD -
12015 CVS HEALTH CORP

2015 BIOMARIN PHARMACEUTICALS
2015 EXPRESS SCRIPTE HLDG CO
2014 GILEAD SCIENCES INC COM
12015 IMPERIAL TOBACCO GRP

2015 LABORATORY CP AMER HLDGS
12015 ASTRAZENECA PLG SHS FN
,2015 BALESFORCE COM INC

2014 CVS HEALTH CORP

2014 SCHLUMBERGER LTD

2015 AMAZON COM INC COM

2015 TEVA PHARMACTCL. INDS ADR
2014 CVE HEALTH CORP

12014 COVIDIEN PLC SHE NEW
,2015 KEYSIGHT TECHNOLOGIES
2015 LIBERTY GLOBAL FiC CL A
2014 CONOCOPHULIPS

i

BI1412013
01512013
4182011

aPs5eo
82072013
882013
81412011
83072012
2012
321722013
1022512011
702172014
1072512041
9/812013
9812013
8014712013
12012
32112012
82212013
8m2012
6212012
9672013
2412012
41312008
102372012
81012013
81422010
121212008
91522013
711212012
12322013
32112013
&/502013
812012013
8202013
121612013
4152013
82072013
12722012
12212008
SM42012
402012
. 87202013
1072372012
&M2012
5172012
4212013
0612013
662013
11212012
72172014
512014
8202013
IHE2014

1072372012

' 83012012
BE2011

ot
1211172013
14212014
32112012
1242014 <'
8132010 5
/812009

42014
8212014

. 3n8r007
“ 172912013
12112013
472022012
87472010
SH4R012
1072472011
102472013
1212014
4202012
121172013
10202012
882013
5M42012
9NBI2012
4712014

5

=

i

I

s

f

11N8/2014
8/4/2015
81212015
3202015
71612015
1212372014
02015
5212015
4972015
473012015
41412015
71312015
11/6/2014
116/2015
1072272014
11118/2014
6/5/2015
71912015
11812015
12712015
10132014
117192014
612/2015
1171272014
101722014
1212472014
2H8/2015
&M222015
81372015
12102014
12724/2014
21712015
10/2/2014
BH52015
42712015
12002014
1412672014
6372015
4R2015
&M222015
8712015 ,
21872015
112812015
31202015
50412015
SBR2015
2182015
21102015
12015
111202014
BR7R015
822020157
712112015
87232015
121172014}
172015
&M212015
852015
L THS/AI5
4n62015
SMB/2015
8122015
10/8/2014,
27202015 .

56 00
1500
800
v 6800
1500
8500
40 00
2800
1200
64 00
3800
104 00
1,728 00
157 00
3800
5100
4300
1400
5100
13300
2300
2500
235000
88 00
4000
400
64 00
2500
3100
3200
161 00
aoo
1700
22000
6200
1000
5300
400
1600
2400
3000
3000
2.00
200
1190

1,464 00

. 4900

5300,
161.00°

4 3800

7he2015

aM4R015
2172015 -
BMTROS
. 611612015
10202014
10/8/2014
812412015
101712014
12172015
61212015
8272015
8H6/2015
1142015
BHA2015
47202015
6122015
H21R2015
17282015 <
3HTR015
41142015
1272015
8212015
3H22015

. 10782014

622015

111222014 ¢

6122015
TRI12015
71242015
112112014
872512045
E1822015
6H22015
10172014
212015
8M22015
1152015
S72015
1272422014
107222014
8H22015
Tha015
12242014
10/82014
12015
8122015

24300
12300
"900
14 00
8500
22.00
56 00
9400
4500
2300
2500
7000,
168100°
s 4500°
3600
6900
-6000
3000
2500
4500
1500
134 00
32.00
127 00
3000
5100
20900

.« 7400

2500
70
6500
3900
41.00
5500
46 00
2100
40.00
2200
159 00
5500
123.00
5500
2800
&§100
13.00
123.00
2900
3000
67.00
138.00

2 10M72014_ 11400

1516 215300 2032 288500 73200
. 6728 3364 00 8201 4100 00 736 00
3016 168900 4363 244300 755 00

8321 948 00 113.66 170500 757 00

6378 57400 148.09 133300 759 00

30 54 240700 4158 2869 00 782 00

62.56 938 00 11266 170500 766 00

8144 5222.00 7051 5854 00 77100

3774 1,508 00 5739 229600 787 00

8480 1817 00 9322 261000 793 00

3581 43000 102.08 1.225 00 795 00

4188 2.687 00 5448 3487 00 800 00

3136 112900 5390 1940 00 . 8100

3507 375100 4307 4563 00 81100

276 .4 769 00 324 5532.00 82300

1516 2,380 00 2043 3208 00 228 00

77 147100 . sags 2,300 00 83000

3758 1917 00 5388 2,748 00 83100

1693 5,692 00 1933 672500 833.00

14478 202700 20480 2,884 00 83700

52,87 2,606 00 6981 3560 00 854 00

7746 524100 4616 6135 00 838 00
1324 1585 00 8820 2498 00 912,00
5114 1278 00 8800 2.200 00 922.00 |
652 228300 817 321000 92700 |
3064 263500 4143 356300 92800 |

s ;2 140100 5833 233300 932,00

- 117900 530 80 212300 944 00

87.28 4306 00 . 8203 5250 00 - 944 00
ag 67 958 00 7653 181300 94500

6178 . 181500 ,+ 9276 287500 . 950 00
6480 - 207700 0507 3,042.00 08500 !
3166 5.087 00 ~ 3787 6084 00 96700 !
- 133700 288 14 231300 876.00 !

6378 1084 00 12108 2,074 00 O 989 00

1667 373300 2147 472400 991.00

104 26 6454 00 12036 746200 . 998 00

- 167100 26708 267100 - 999.00
.70 3882 204100, -« 5738 304200 . 1,000.00 :
550 62 118300 ; 546 07 2184 00 1,001.00 *
P 45.33 72500 . - 10807 172800, #4004 00
‘ 6148 152400 105.35 2,528 00 . 1,005.00 ,
e, &178 . 1.81200 97 51 © 292500 s ‘;‘ 1012.00
H 7961 2,388 00 11366 341000 1,021 00 -
’ 754 40 1508 00 126744 . 1 253500 R 1,026 00
i 754 40 1,508 80 126786 i 2,536 00 1,027 00 ;
1677 5128400 21252, 12.338.00 . t e 1,053 00
276 ' 404000 348 5112.00 R 1,072.00 .

g842 <7 . 482200 12041 5 800 00 y 1,078 00

25.50 @94 00 5356 2,089.00 v 1,084 00

4188 4,156 00 <5 5320 526700 1 ¥ 1,111 00

5100 4 896 00 » 62814 6010.00 . : 1,114 00
“ s 8378° 893 00 Y 14387 2.014 00 42 &% 1,121.00‘;
: i‘”“ - 11427 00 E 5187 12,552.00 : L 112500

ju o . 5320 2,466 00 - g 7653« 4 3,587.00 4 1,13100
- ¢ 5254 2,522 00 7642 .~ 3,668.00 ¢ 1,146 00
5 s 2373 o 83100 5681¢ i, 1,888.00 - . toF 115800
; arse 2,405 00 5624 . 359900 . 1,184 00
[ ~. oy, 189800 58404 ‘x' 308500 v ' 1186 00
8412 ' 677200 4953 7 7,974 00 4 1,203 00 ¢
- 6400 < 2,468 00 ¢ o864 = 387200 de 0 120600
27.58° 5,705 00 v 2846 6,916.00 1,210004
528817 . 66500 4 8166 187800 ¢ - » 1213004
6438 578 00 200 42 100400 1,224 00}
B R ) 188500 < 23008 322100, © ~F ' 1,236.00
4 g232 405100 ; 8148 5,296.00 1,245.00 -
c. e4s9 141800 . 12146 & 2672007 1125300
T 6004 4,362 00 8264 4,628.00 L ‘A20600
EIE 3708 + 3,485 00 5060 © 1475600 > * 27100
H 5765 2,594 00 8583 ., 1286700 . 1,272.00 ¢
ot 5120 ‘1,175 00 10711 - 4 [ 246300 . 1,285 00
4533 1,133 00 9748 . 2,437.00 . 1,304 00
. 3168 %' 221100 5042 ~ 3,530.00 K] 1,31900
5482 441300 3570 ‘ 5,748.00 . 4,33500 ;

8039  + 4,06700 12041t 5418.00 ¢ 1,35100]

6348 |, 228500 10138 3,650.00 , 1,364 00
- 247200 5570 : 3,842.00 . 1,371 004

5308" 3,184 00 ‘7606 - 4,564 00 . 1,380.00

< T4 2,231 00 . 12077 362300 1,382.00
4517 1,128 00 10102 2,526.00. 1,38600
11007 1786 00 - 321700 ¢ 1,43100 ¢
141.79 2,127 00 23750 3,562.00 1,436.00 ¢

- 3807 483300 4581 6272.00" 1,430.00 ¢
68.07 2,478 00 11338 2,678.00 1,450.00

& 38.07 458100 ' 47 51 6,034 00 1,453.00
65.09 1,762 00 - 3,263.00 1,481.00

- 6761 341800 %05 ' 4,898.00 « 1,48100
.78 601000 3590 7,503.00 1,403.00 !

3188 > 233700 51817 3,834 00 1,497 06 {
6178 1,585 00 12363 3,082.00 1,488.00 |
3407 ¢ 282300 5358 4,124.00 ' 1,50100 }

90.69 5,895 00 114 41 7,437 00 : 1,542.00

32.85 1,554 00 7048 3,100.00 1,546.00

40.72 83500 58.21 2,385.00 1,552.00

68.52 3,823 00 9794 5,386.00 1,563.00 !

M1 327100 10513 4,835.00 1,564 00

6378 1,330 00 139 37 2,527 00 1,587 00 |
- 1,896 DO 8765 3,506.00 1,610.00 §
5282 57600 10133 222000 4650.00 ¢

36.07 5,735 00 4858 7,406 00 1,670.00

90.01 4,851 00 120 41 6.62300 1,672.00 |

5764 7 090 00 7148 8,761 00 170100 |

4241 2,387 00 7448 4,007.00 1,710.00 ¢

3578 100200 8807 2,745.00 174400 |

68 81 4,188 D0 9758 5,952.00 1,754 00 |

263.27 381200 2562 5,585 00 4,772.00

48.81 6,004 00 8336 7,764 00 - 4,760.00 |
3581 1,038 00 8807 2.844 00 1,606.00 !

- 1,018 00 8417 2,825.00 1,80700 ¢

- 583 00 3820 243100 1,848.00

7748 5,184 00 5114 7,057 00 1,873.00 ;

52.87 8,027 00 ~ 6931 7,901 00 o 1,874 00 |
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12014 COMCAST CORP NEW CL A
2014 OCCIDENTAL PETE CORP CAL
12014 HARLEY DAVIDSON INC WIS
12015 HONEYWELL INTL INC DEL’
{2015 LIBERTY GLOBAL PLC CLC
12014 NESTLE S A REP RG SH ADR

2015 MC CORMICK NON VTG

2015 GOOGLE INC SNS CLC

12015 JPMORGAN CHASE 8 CO

2015 NOVO NORDISK AfS SHS

12015 BANK NEW YORK MELLON
12015 AMAZON COM INC COM

12015 US TSY 4 500% MAY 15 20
‘2015 V F CORPORATION

2015 DISNEY (WALT) CO COM STK
|2015 CVS HEALTH CORP

2015 NOVO NORDISK AS SHS

12015 TEVA PHARMACTCL INDS ADR
12015 BANK NEW YORK MELLON
12015 GOOGLE INC CL A

2014 NOVO NORDISK A’S SHS

12015 BANK NEW YORK MELLON
2015 BANK NEW YORK MELLON
2015 PACCAR INC

'2015 MOODY'S CORP

12015 BIOMARIN PHARMACEUTICALS
2015 EOG RESOURCES INC

2015 CARMAX INC

{2014 AMER EXPRESS COMPANY
12014 DISNEY (WALT) CO COM STK
|2015 MICROSOFT CORP

12015 HONEYWELL INTL INC DEL
12015 BANK NEW YORK MELLON
12014 DISNEY (WALT) CO COM STK
,2015 VALEANT PHARMACEUTICALS
2015 TIME WARNER CABLE INC

2015 CVS HEALTH CORP

12015 COVIDIEN PLC SHS NEW

12015 EOG RESOURCES INC ;
|2014 CVS HEALTHCORP -

2015 LOEWS CORP 53
|2015 NOVO NORDISK AJS SHS

12015 CARMAX INC s

'2015 LOWE'S COMPANIES INC

12015 AMAZON COM INC COM

2015 TEXAS INSTRUMENTS

12015 JPMORGAN CHASE & CO -
2015 AMER EXPRESS COMPANY ‘
‘2015 EXPRESS SCRIPTS HLDG CO L
{2015 CVE HEALTH CORP

12014 PHILIP MORRIS INTL INC

12014 MONSANTO CO NEW DEL com'
2015 GOOGLE INC SHS CL C

12014 GILEAD SCIENCES INC COM “,4 :

12015 TEXAS INSTRUMENTS
{2015 COSTCO WHOLESALE CRP DEL
{2015 GOOGLE INC CL A
12015 WELLS FARGO & CO NEW DEL
'2015 STARBUCKS CORP
2015 AGILENT TECHNOLOGIES INC »Le
,2014 CVS HEALTH CORP
‘2015 COSTCO WHOLESALE CRP DEL
2015 BANK NEW YORK MELLON
‘2014 CVS HEALTH CORP o
12015 SCHWAB CHARLES CORP NEW
{2015 TIME WARNER CABLE ING s
2015 BROOKFIELD ASSET MGMT
12015 VALEANT PHARMACEUTICALS
12015 THERMO FISHER SCIENTIFIC
2015 EXPRESS SCRIPTS HLDG CO
12015 COVIDEEN PLC SHS NEW
2015 COSTCO WHOLESALE CRR.DEL -
2015 TIME WARNER CABLE INC i
'2015 UNITEDHEALTH GROUP INC -
12015 TEXAS NSTRUMENTS
12015 LORILLARD INC
12015 EXPRESS SCRIPTS HLDG CO
;2015 UNITEDHEALTH GROUP INC
12014 CVS HEALTH CORP’
2015 UNITEDHEALTH GROUP INC
12015 BANK NEW YORK MELLON :
2015 WELLS FARGO & CO NEW DEL
2015 LORILLARD INC - ‘
,2015 WELLS FARGO £ CO NEW DEL
12014 COSTCO WHOLESALE CRP DEL
12015 DIAGEO PLC SPSD ADR NEW
12015 COSTCO WHOLESALE CRP DEL
2015 BERKSHIRE HATHAWAYINC
12015 WELLS FARGO & CO NEW DEL P
12015 EOG RESOURCES INC * *
2015 ALLERGAN INC .
,2015 AMER EXPRESS COMPANY

i
i ;
2014 REYNOLDS AMERICAN ING
2014 PLUM CREEK TIMBER CO INC
2014 PLUM CREEK TIMBER CO INC
2014 PLUM CREEK TIMBER CO INC
/2014 PLUM CREEK TIMBER CO INC
,2014 SM ENERGY CO-SHS

'2014 SM ENERGY CO SHS

12014 SM ENERGY CO SHS

,2014 FHLMC GO 8588 04%2044
|2014 FNMA PAL3OS  04%2042
2014 FNMA PAXODU2  04%2044
2014 FNMA PAXOBE2  04%2044
,2014 FNMA PMAIESE  04%2044
'2014 ING GROEP N V {NL}

2014 ING GROEP NV (NL)

2014 SOCIETE GENERALE A SH

1171272014 14000
140262014 4900
101672014 16400
3712015 4600
61272015 19600
12724/2014 63 00
V2015 10000
8122015 1700
782015 6100
7152015 10500
8122015 13500
81n2/2015 2600
SM0/2015 13000 00
2n82015 56 00
8772015 3200
2242015 33.00
4302015 10108
712812015 10000
6122015 8000
6122015 1700
12n22014 20800
BAY2015 14000
8n22015 14000
8M22015 15400
61272015 8700
ana0s 400
81212015 5600
8M2/2015 10000
10/22014 72.00
1023/2014 7300
52072015 15700
72015 56 00
BM272015 16400
10232014 a2.00
81212015 3100
8112015 3600
41472015 5000
1272015 5900
§H2/2015 8000
10722014 62.00
&M22015 28300
7HS2015 18300
61202015 11800
an7R015 8500
622015 3 3200
&M2215 12000 -
EM22015 ° 16300 - -
EM22015 40500
BH2/2015 10900 <
252015 6500
117122014 7300
1172602014 6500
&HM212015 14 00
10M32014 5100
8122015 18500
1162015 4200
6122015 14.00
6122015 "+ 15500
182015 .7 12100,
az7zms’ 13400
1022014 8500
8122015 §500
8M20015 20000
1022014 100.00
61202015 52200
BA02015 6500
572015 32500
61212015 5000
4582015 6400
61272015 | 13200
2IR015 12300
8122015 8500
BHBR01S 6200
6122015 12800 x
6122015 18000
8H2RD15 23800
6M222015 13000
6120015 161.00
0202014 16000
8120015 13600
BH202015 45700
61202015 22500
8122015 329.00
8M22015 35200
10/822014 . 11800
6M22015  170.00
61212015 11000
6H22015 12600
6122015 26500
6M272015 23600 -
34702015 9400
6H2R2015 58900
1020014 2200
11112014 1100
11122014 800
111202014 100
111272014 800
1212014 300
127222014 300
127272014 100
12/02014 100000
12002014 2000 00

12R/2014 8,000 00
12/012014 52,000 00

1202014
121272014
121127014

1zhenms

1,000 00

268 00
24500

700 4615

58 56
4105
4D 84
40 B4
40 84
3918
3825
3825
108 58
106 88
106 68
108 88
108 88
1374
1374

4234

7496 00 R 189200
423800 - . 198200
8,170 00 - 1,888 00
472400 - 2000 00

10288 00 - 2,012.00
6143 00 - 2,026 60
820300 - 2,088 00
802300 - 2,087 00
404900 -, 2057 00
6132.00 - 211300
5890 00 -, 2152.00

12,026 00 - 2159 00

16 640.00 - 2,186 00 ¢
444300 - 2,19400 !
345600 - 219800
3408 00 - ! 2,226 00
5696 00 - 224800
713300 - 2252.00
3,927 00 - 231800
0,283 00 - 2,334 00
943800 - 233700
610800 < - 2,384 00
€ 108.00 - 2398 00

10 028 00 - . 240200
9455 00 - 241300
5,289 00 - 2483 00
499500 - 2,55500 |
7280 00 - 2589001
618700 - 266100
648000 |, .- 2666.00;
747800 - 270500
575100 - o 2,719 00
7 156 00 - 2,746 00
7.256.00 v, - 2,75 00
7130 00 - 2756.00
6728.00 .- 277100
5104 00 L 284500
641700 - 2,902.00
8028.00 v - " 2,906 00 :
4957.00 - 2,954 00

1169500 - 2,983 00

11271 00 - 3,020 00
8590 00 [ - = 3,082.00
5,678 00 . - 317700,

13,747 00 4 - < 333300°
6 368.00 - 3,336 00

11088 00 ' . s 3,426 00 |
834000 P 3,463 00,
65100 Vi S
642400 ° T . 360000
8184 00 ! - 3,646 00
7 431.00 A - 3,784 00
5.278.00 - 393500
9818.00 .- - T *3,962.00
5852.00 B + 3,95400
7 645.00 P - . 398600

w0 F

- . 4082.00

< P
564700 | ¢ Feoo- *y 411800
6796.00 - S IR 4,357 00
762700 ¢ g 3 4,412.00,
7oas00 T “o0500

17,424.00 - - 4,929.00

12,186.00 Yy - - 504200

17,371.00 - 5,092.00 !

11438 00 ' s ¢ 513000
8,512.00 - 5,611 00

11,570.00 %, o tl 577800

13,377 00 i - L 588600

11,78700 . - 6,112.00 |

11,615.00 M- : 6,293.00 !

15,128.00 - . 6,31800

10,083.00 - - 6,803 00

17,0400 . - 6,97500

11,334 00 - 7,121 00

17,347 [ - 7,559 00

12,782.00 - 7,672.00

16,074 00 - 8,286 00

19 940,00 - F 8,420.00

12,782.00 - 9,050.00 !

23 52000 " - ¢ 9,360.00 |

19,987.00 - 973100 |

15080.00 - 978500 |

20,053.00 ' - 10,013.00 ,

15,252.00 - - *10,300.00 |

17,853.00 - 10,715.00 |

15,054 00 + - - tt 12748.00 ¢

21,051 00 - 13,075.00 |

2270800 ° < 1403700 ;

45195.00 - 1668800 |

‘. 5439.073.00 |
. 7=
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2015 PRECISION CASTPARTS 872012013 1R6/2015 100 21615 865 00 169 42 756 00
2015 PRICE T ROWE GROUP INC 112912014 1282015 | 400 7923 31700 7929 31700
2015 TEVA PHARMACTCL INDS ADR $1/6/2014 2612015 4700 ¢ 5874 ‘278100 5778 271600
2015 PVH CORP 8222014 272015 400 1750 47000 10236 409 00
2015 NETAPP INC 127212014 2102015 1000 © 4208 42100 3043 . 38400°
2015 DEUTSCHE POST AG S/12014 2H172015 11600 3755 422900 3151 365500
,2015 GENERAL MILLS o 142015 21772015 4500 . 5265 236900 5229 . 235300
2015 PVH CORP 82212014 2182015 100 11360 12900 10724 © 10700
12015 PvH cORP 82212014 2162015 100 117 50 11800 10724 ~ 10700
12015 PVH CORP 812212014 211872015 300 < 11360 386 00 108.76 b 30600
12015 PVH CORP 812572014 312072015 100 118 00 11800 102.57 103 00
2015 PVH CORP 812272014 322012015 100 192.77 13300 102.57 4 10300°
2015 PVH CORP 81222014 372072015 200 1277 266 00 10257 20500
2015 PRICE T ROWE GROUP INC . 241872014 A0S 100 » - 8066 8100 * 80.98 =t gi100
2015 TIDEWATER INC  COM NEW 81172014 4162015 800 4967 397 00 2747 , 22000
2015 NAVIENT CORP SHS 173012015 422872015 800 - ; 1989 ¢ 17900 1988 ¥ 17800-
'2015 NAVIENT CORP SHS 112612015 412672015 100 1951 £ 2000 1988 2000
2015 TIDEWATER INC  COM NEW 811172014 §/5/2015 200 2118, 8700 2037 : 5900
{2015 TIDEWATER INC  COM NEW 81172014 5152015 600 2119 26000 2037 176 00
12015 TIDEWATER INC  COM NEW 81172014 5/52015 400 , A98r . 18800 2937 11700
12015 TIDEWATER INC  COM NEW 81872014 ° 5512015 400 5033 * 20100 2037 11700
{2015 TIDEWATER INC  COM NEW 812072014 SI512015 400 4961 198 00 “2037 117 00
12015 TIDEWATER INC  COM NEW : 80612014, 5512015, 600 # 5028 30200 2037 176 00
12015 TIDEWATER INC  COM NEW 8262014 51512015 600 5077 30500 2837 176 00
|2015 TIDEWATER INC  COM NEW ¢ BI112014 . 562015 400 2134 ., 16700 , 2029 117 00
12015 FHLMC GO 860¢  04%2044 I7R015 582015 100000 ° 106 67 > 82700 108 56 92500
12015 FNMA PAX0982  04%2044 . 107312014 5/822015 1,000 00 _ 10606 .. 89600 106 81 901 00
(2015 FNMA PAX2501  04%2044 42015 | 5/822015 14000 00 ‘" 10708 13 948 00 '106 @1 13916 00
12015 FNMA PMA1958  04%2044 8512014 $/872015 1000 00 0580 . 877 00 108 81 884 00 .
(2ms ASCENA RETAIL GROUP INC ¢ 112812014 5181015 1son % 1360 ‘#4204 00 1362 204 00
2015 ASCENA RETAIL GROUP INC 1412512014 5182015 1300 1364 . 17700 1362 177 00
12015 AKZO NOBEL NVRIGHTS - AR2BR2O1S §Ne2015 43200 o« ¢ - ! - - - -y
12015 AGILENT TECHNOLOGIES INC 1171822014 64512015 se 4096 # 20500 4033 202.00
2015 AGILENT TECHNOLOGIES INC ,, 1111872014 6/5/2015 500 . 4006 . . 20500 o 4035 £ 202007 .
2015 FHLMC CO 9004 03 50%2042  ° 61072014 6/8/2015 100000 10205 ¢ 702 00 i, 0281 767 00~
12015 FHLMC GO 8599 03 50%2044 1, 10772044 - 6/12015  1,00000 , 10256 0, 89100 W, 102a , 89300
{2015 FHLMC GO 8815 03 S0%2044 ¢ arros . 6/B12015 6,000 00 10453 %, S67500°F v 10281 557600
12015 FHLMC Q2 0860 U3 50%2043 82212013 6/812015 500000 88.56 - 438500 , 102 81 ;5 457500
fzms COMPAGNIE DE P « 4 802015 . THRA15 64700 - h,,f; " - iy . - wiog ot
{2015 OCCIDENTAL PETE CORP CAL , 54612013 7/12015 1000 a2 88000 © 7345 . 73400
12015 OCCIDENTAL PETE CORP CAL 1, 8272012 u (7RR015 C 2600- 87.87 , 220500 - ¢ 7345 ) 5191000
izms OCCIDENTAL PETE CORP CAL °Y, amro12 = | 7/02015 ‘eo00. 9140 520 7345 . - 443100
12015 DRIL QUIP . 120182014, THIR015 500 7.3, 387,00« L6511, 32600
12015 GALLAGHER ARTHUR J & CO * . 10meR13 ¢ TReR0s P 100 4760 4g0 4788 £ 4800
12015 AGILENT TECHNOLOGIES INC . VIMBROM4y, « BM22015 L300 L. 4234 12000 3842, 1600
2015 AGILENT TECHNOLOGIES INC i’*l‘j ¢ 1INBR04 s S BH212015 800 Y4z 4006 32800 " 3g4a2." 307 00 4
12015 HERSHEY COMPANY . 81312014, 8M3/2015 3o ., 907 . 2rza0 . fe077 272.00 ¥
2015 FHLMC GO 8588 D4%2044 &, 4 102172014 * BM7/2015% 1,00000 v, & (10653 < 4 767100 t. S10802 ‘ $784 00
{2015 FHLMC GO 8801 D4%2044 31712015 BA7R015 1100000 106,67 +8.67200 108 02 9612.007,
{2015 FHLMC GO 8624~ 04%2045 7 . - 71012015 BM7/2015 600000 s 10878 5 . i 501700 ¥, 44110802 §, 583100 &
12015 FNMA PAL3915S  D4%2042 - o 872212013 ‘an7201s  2,00000 10250 1385007 e 10820 " 4,482.00 <
12015 FNMA PAXORE2  04%2048 , © ¢ . 10772094 | BMN7/2015 7400000 . . 10606 % . 6364200, J7;, 10620 4 . 5449700
12015 FNMA PAX2501  O4%2044 . 7 3L, 4015 1 BM72015 '1,80000 0705 ¥ 84500 ¢ .- 10620 5 Y. 84800
12015 FNMA PMA1858 0452044 o 652014 §* . en7ms  1oo000t . oS80 .« o 81500 .. L1820 % 17y e300
12015 HERSHEY. COMPANY. 1 .t'enamow s ssempms 13 o0 [ Bz g0 D @138 i p [ 100
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THE MCMICHAEL FAMILY FOUNDATION , . 56-1774976

FORM 990-PF INTEREST ON SAVINGS AND TEMPORARY CASH INVESTMENTS STATEMENT 1

(Aa) (B) (C)
REVENUE NET INVESTMENT ADJUSTED
SOURCE PER BOOKS INCOME NET INCOME
BB&T 2,170. 2,170.
FROM PASSTHROUGHS 96,997. 96,997.
MERRILL LYNCH 35,933. 35,933.
STEPHENS 34. 34.
UBS 1,176. 1,176.
TOTAL TO PART I, LINE 3 136,310. 136,310.
FORM 990-PF DIVIDENDS AND INTEREST FROM SECURITIES STATEMENT 2
CAPITAL (a) (B) (C)
GROSS GAINS REVENUE NET INVEST- ADJUSTED
SOURCE AMOUNT DIVIDENDS PER BOOKS MENT INCOME NET INCOME
DEUTSCHE BANK 20. 0. 20. 20.
FROM PASSTHROUGHS 178,811. 0. 178,811. 178,811.
MERRILL LYNCH 157,645. 0. 157,645. 157,645.
STEPHENS 106,094. 0. 106,094. 106,094.
UBS 281,595. 0. 281,595. 281,595.
TO PART I, LINE 4 724,165. 0. 724,165. 724,165.
FORM 990-PF OTHER INCOME STATEMENT 3
(a) (B) (C)
REVENUE NET INVEST- ADJUSTED
DESCRIPTION PER BOOKS MENT INCOME NET INCOME
ORDINARY INCOME FROM PASSTHROUGH
ENTITIES <16,130.> <16,130.>
OTHER INCOME FROM PASSTHROUGH
ENTITIES 289,164. 289,164.
TAX EXEMPT INCOME 457. 457.
PASSIVE LOSSES FROM PASSTHROUGHS <133,031.> <133,031.>
TOTAL TO FORM 990-PF, PART I, LINE 11 140,460. 140,460.

STATEMENT(S) 1, 2, 3
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THE MCMICHAEL FAMILY FOUNDATION . .

56-1774976

FORM 990-PF ACCOUNTING FEES

STATEMENT 4

(A) (B) (C) (D)
EXPENSES NET INVEST- ADJUSTED CHARITABLE
DESCRIPTION PER BOOKS MENT INCOME NET INCOME PURPOSES
TAX PREPARATION 10,360. 10,360. 0.
TO FORM 990-PF, PG 1, LN 16B 10,360. 10,360. 0.

FORM 990-PF OTHER PROFESSIONAL FEES

STATEMENT 5

(A) (B) (C) (D)
EXPENSES NET INVEST- ADJUSTED CHARITABLE
DESCRIPTION PER BOOKS MENT INCOME NET INCOME PURPOSES
MANAGEMENT FEES 464,697. 464,697. 0.
CONTRACT SERVICES 11,917. 11,917. 11,917.
TO FORM 990-PF, PG 1, LN 16C 476,614. 476,614. 11,917.
FORM 990-PF TAXES STATEMENT 6
(A) (B) (C) (D)
EXPENSES NET INVEST- ADJUSTED CHARITABLE
DESCRIPTION PER BOOKS MENT INCOME NET INCOME PURPOSES
FOREIGN TAXES WITHHELD 11,796. 11,796. 0.
PROPERTY TAXES 2,296. 2,296. 0.
FEDERAL TAXES 42,196. 42,196. 0.
TO FORM 990-PF, PG 1, LN 18 56,288. 56,288. 0.

STATEMENT(S) 4, 5, 6
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THE MCMICHAEL FAMILY FOUNDATION . 56-1774976
FORM 990-PF OTHER EXPENSES STATEMENT 7
(A) (B) (C) (D)

EXPENSES NET INVEST- ADJUSTED CHARITABLE

DESCRIPTION PER BOOKS MENT INCOME NET INCOME PURPOSES
FROM PASSTHROUGH ENTITIES 74,937. 74,937. 0.
BANK FEES 679. 0. 0.
MISCELLANEOUS 34,490. 34,490. 0.
DUES AND MEMBERSHIPS 312. 0. 0.
NONDEDUCTIBLES 179. 0. 0.
TO FORM 990-PF, PG 1, LN 23 110,597. 109,427. 0.
FORM 990-PF CORPORATE STOCK STATEMENT 8

FAIR MARKET

DESCRIPTION BOOK VALUE VALUE

UBS - EARNEST MID-CAP 730,201. 1,205,697.
UBS - HORIZON 993,693. 1,248,313.
UBS - EARNEST SMALL-CAP 1,029,433. 1,443,547.
UBS - NEWGATE 0. 0.
UBS - ALTERNATIVE INVESTMENTS 4,298,975. 5,513,803.
UBS - HORIZON RESEARCH 1,101,957. 1,029,246.
STEPHENS, INC 2,238,356. 2,805,923.
UBS - TAXABLE FIXED 229,154. 253,077.
UBS - MAIN/BLACKROCK 974,000. 1,034,081.
UBS - PIMCO/POLEN 568,697. 786,525.
UBS - NFJ INTL 948,600. 819,291.
UBS - WEDGEWOOD 335,793. 360,582.
UBS - EMERGING MARKET 804,278. 613,514.
TOTAL TO FORM 990-PF, PART II, LINE 10B 14,253,137, 17,113,599.
FORM 990-PF CORPORATE BONDS STATEMENT 9

DESCRIPTION

FIXED INCOME BONDS - ML

FIXED INCOME BONDS - STEPHENS
UBS - TAXABLE FIXED

UBS - NFJ INTL

UBS - HORIZON RESEARCH

UBS - HORIZON FIXED INCOME

TOTAL TO FORM 990-PF, PART II, LINE 10C

FATR MARKET

BOOK VALUE VALUE

1,013,549. 1,022,774.
0. 0.
2,617,459. 2,519,885.
0. 0.

2,955. 8,530.

0. 16,844.
3,633,963. 3,568,033.
STATEMENT(S) 7, 8, 9
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THE MCMICHAEL FAMILY FOUNDATION 56-1774976

FORM 990-PF OTHER INVESTMENTS STATEMENT 10
VALUATION FATR MARKET

DESCRIPTION METHOD BOOK VALUE VALUE
DEUTSCHE BANK - OTHER COoST 291,780. 18,931.
BAIN CAPITAL FUND IV CoSsT 98,585. 89,263.
BAIN CAPITAL FUND VI CoSsT 27,584. 36,280.
BROOKSIDE CAPITAL PARTNERS FUND COST 11,908, 345. 11,840,166.
CAROUSEL CAPITAL PARTNERS COoSsT <244,383.> 0.
CAROUSEL CAPITAL PARTNERS II COoSsT <97,371.> 213,306.
EAGLE POINT PARTNERS COoSsT 637,300. 637,300.
FIFTH AVENUE TECHNOLOGY GROWTH FUND COST 2,710,077. 2,710,077.
GENEVA ASSOCIATES MERCHANT BANKING COoSsT
PARTNERS I <49,846.> 0.
M&M PARTNERS COoST 187,657. 497,418.
MAVERICK FUND COoST 2,616,484. 5,889,039.
OLD WESTBURY PRIVATE CAPITAL FUND COoST 0. 0.
OLD WESTBURY PRIVATE CAPITAL FUND COST
II 0. 0.
OLD WESTBURY GLOBAL PRIVATE EQUITY COST
FUND 5,713. 68,448.
THE FOREST AT ASHEVILLE PROPERTIES COST 0. 0.
TOWER ASSOCIATES COST 298,896. 389,879.
MERRILL LYNCH - OTHER COST 5,611,824. 5,948,300.
ABSOLUTE RETURN CAPITAL PTRS COST 2,910,874. 2,432,330.
BELL FUND I LLC COST 26,972. 23,519.
PEACHTREE GARDENS COST 0. 0.
BELL FUND II LLC COST 107,447. 313,633.
STEPHENS, INC - OTHER COST 687,1109. 797,321.
DLJ HICKS MUSE PARTNERS COST 0. 0.
TOTAL TO FORM 990-PF, PART II, LINE 13 27,735,057. 31,905, 210.

STATEMENT(S) 10
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THE MCMICHAEL FAMILY FOUNDATION 56-1774976
FORM 990-PF PART VIII - LIST OF OFFICERS, DIRECTORS STATEMENT 11
TRUSTEES AND FOUNDATION MANAGERS
EMPLOYEE
TITLE AND COMPEN- BEN PLAN EXPENSE
NAME AND ADDRESS AVRG HRS/WK SATION CONTRIB ACCOUNT
DALTON L. MCMICHAEL, JR. PRESIDENT/DIRECTOR
441 CARRIAGE DRIVE 1.00 0. 0. 0.
STONEVILLE, NC 27048
FLAVEL MCMICHAEL GODFREY VICE PRES/DIRECTOR
4849 ORTEGA BLVD 1.00 0. 0. 0.
JACKSONVILLE, FL 32210
GAIL MCMICHAEL DREW TREASURER/DIRECTOR
2026 TERRY ROAD 1.00 0. 0. 0.
DURHAM, NC 277121257
WHITNEY BRIGMAN HEARD SECRETARY/JUNIOR MEMBER
818 QUAKER LANE 1.00 13,250. 0. 0.
HIGH POINT, NC 27262
ANNA DREW KIRK JUNIOR MEMBER
7409 NEW FOREST LANE 1.00 0. 0. 0.
WAKE FOREST, NC 27587
ANDREW MARTIN MIRACLE JUNIOR MEMBER
212 WEAVER MINE TRAIL 1.00 0. 0. 0.
CHAPEL HILL, NC 27517
TOTALS INCLUDED ON 990-PF, PAGE 6, PART VIII 13,250. 0. 0.

STATEMENT(S) 11
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