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Return of Private Foundation | omsno 15450052

Form 990"PF or Section 4947(a)(1) Trust Treated as Private Foundation ﬂj@ﬁ 2@1 6

> Do not enter social security numbers on this form as it may be made public.

Department of the Treasury

Internal Revenue Service » |nformation about Form 990-PF and its separate instructions is at www.irs.gov/form990pf. Open to Public Inspection
For calendar year 2016 or tax year beginning 10/1/2016 , and ending 9/30/2017
Name of foundation A Employer identification number
LOCKHART J M ALLY HERC 1 ‘
Number and street (or P O box number if mail is not delivered to street address) Room/suite 25-6018602
BNY Mellon, NA -P O Box 185 B Telephone number (see instructions)
City or town, state or province, country, and ZIP or foreign postal code
Pittsburgh PA 156230-0185 _(412) 236-7417
Foreign country name Foreign province/state/county Foreign postal code | € If exemption application I1s pending, check hrre »[_]
G Check all that apply [] Initial return O Initial return of a former public charity | D 1. Foreign organizations, check here »[]
[ Final return ] Amended return 2. Foreign organizations meeting the 85% test,
[J Address change {1 Name change AN check here and attach computation >
H Check type of organization [[] Section 501(c)(3) exempt private foundation E' If pnvate foundation status was terminated under
X y , section 507(b)(1)(A), check here >
Section 4947(a)(1) nonexempt chantable trust [ ] Other taxable private foundafion
I Far market value of all assets at J  Accounting method IX] Cash D Accrual F' Ifthe foundation 1s in a 60-month termination
end of year (from Part I, col (c), ] other (specify) . * under section 507(b)(1)(B), check here »[]
line 16) » § 14,038,214 (Part !, column (d) must be on cash basis ) )
i . (d) Disbursements
Analysis of Revenue and Expenses (The tofal of {a) Revenue and (b} Net investment (c) Adjusted net for chantable
amounts in columns (b), (¢), and (d) may not necessarily expenses per \ncome \ncome purposes
equal the amounts in column (a) (see instructions) ) books cash basis onl

Ty b S e
¥ 1Sy ‘*&w“ A
DRI e R

o ) o
B Sy

Contributions, gifts, grants, etc, received (attach schedule) L gﬁé‘%%g? - %iﬁ? s
: < & iy b D

Check »[X] if the foundation s not required to attach Sch B S M
Interest on savings and temporary cash investments
Dividends and interest from securnties
Gross rents
O O Net rental income or (loss)
@[ 6a Netgain or (loss) from sale of assets not on line 10

b Gross sales price for all assets on line 6a 5,665,606
Capital gain net income (from Part IV, line 2)
Net short-term capital gain
Income modifications
Gross sales less returns and allowances
Less Cost of goods sold
Gross profit or (loss) (attach schedule)
11 Other income (attach schedule)
12 Total. Add lines 1 through 11 682,058
13 Compensation of officerd?diésthfs] Muidties, etc  R[ECEIVE40893 24,536
14  Other employee salaries and wages .
15  Pension plans, employee benefits
16a Legal fees (attach saréduﬂs)z 12 2018 0l2 162013

b Accounting fees (attach schedule)

¢ Other professional fees (attach schedule) OGDEN

~0
S0

oo

[ =T |

(208 - 2 ]

17  Interest N

\ 1N
18  Taxes (attach schedule) (see mstr§c§cﬁs¥ ICE CENFE 1,795 1,795 _ V
19  Depreciation (attach schedule) and depletion ’ A grne

20  Occupancy
21 Travel, conferences, and meetings
22  Printing and publications

23  Other expenses (attach schedule) 1,993 1,993
24 Total operating and administrative expenses.
Add lines 13 through 23 44,681

25 Contributions, gifts, grants paid 573,642}

Operating and Administrative Expenses

26  Total expenses and disbursements. Add lines 24 and 25 618,323
27  Subtract ine 26 from line 12 T ¥ Rkt
a Excess of revenue over expenses and disbursements 64,368}
b Netinvestment income (if negative, enter -0-) pEcT R e
¢ Adjusted net income (if negative, enter -0-) LR R B R <, o
For Paperwork Reduction Act Notice, see instructions. Form 990-PF (2016)
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Form 990-PF (2016) LOCKHART J M ALLY HERC 1 25-6018602 Page 2
d scl I m n column Beginning of year End of year
Part Il Balance Sheets :ftlt:;lzebe for:i::\ud-e:f:lr:: ar:gg;stsjnoﬁf ((jgzznl‘r]\t;;'uctxons) (g) Bool?ValZe {b) Book Value (c) Fair Market Value
1  Cash—non-interest-bearing
2 Savings and temporary cash investments 177,986 253,073 ' 253 Q73
3  Accountsrecewvable » ___ SRR T S :
Less allowance for doubtful accounts » ____ .
4 Pledgesrecewvable »
Less' allowance for doubtful accounts »
5  Grants receivable
6 Receivables due from officers, dlrectors trustees, and other
disqualified persons (attach schedule) (see instructions)
7 Other notes and loans recewable (attach schedule)  »_ AR AT A N
Less allowance for doubtful accounts L
% 8 Inventories for sale or use
@ 9 Prepaid expenses and deferred charges
<[ 10a Investments—U S and state government obligations (attach schedule)
b Investments—corporate stock (attach schedule)
¢ Investments—corporate bonds (attach schedule) :
11 Investments—land, buidings, and equipment basis » bR | AT R TE
Less accumulated depreciation (attach schedule) » __ '
12  Investments—mortgage loans
13  Investments—other (attach schedule) 11,956@86 N «13 785 141
14  Land, buildings, and equipment basis | 4 @ SE
Less accumulated depreciation (attach schedule) »
15  Other assets (descrbe » )
16  Total assets (to be completed by all filers—see the
instructions Also, see page 1, item |) 11,239,904 11,309,159 14, 038 214
17  Accounts payable and accrued expenses
o |18  Grants payable
218  Deferred revenue
:'_-a'- 20 Loans from officers, directors, trustees, and other disqualified persons
g 21  Mortgages and other notes payable (attach schedule)
22 Other habiites (describe » )
23  Total liabilities (add lines 17 through 22) 0 0
o Foundations that follow SFAS 117, check here » [
2 and complete lines 24 through 26 and lines 30 and 31.
5|24  Unrestricted
w|25 Temporarly restricted
[11]
o |26 Permanently restrcted
g Foundations that do not follow SFAS 117, check here » [X]
u and complete lines 27 through 31.
© 127 Capital stock, trust principal, or current funds 11,239,304 11,309,159}:
% 28  Paid-in or capital surplus, or land, bidg , and equipment fund I
3 29 Retained earnings, accumulated income, endowment, or other funds ' J
ﬁ 30 Total net assets or fund balances (see instructions) 11,239,904 11,302,15%
2131 Total liabilities and net assets/fund balances (see e
Instructions) 11,239,904 11,309,159

m Analysis of Changes in Net Assets or Fund Balances

1 Total net assets or fund balances at beginning of year—Part il, column (a), ine 30 (must agree with

end-of-year figure reported on prior year's return) 1 11,239,904
2 Enter amount from Part 1, line 27a 2 64,368
3 Other increases not included in line 2 (itemize) P See Attached Statement _______________________. 3 10,896
4 Addlines 1,2, and 3 4 11,315,168
§ Decreases not included in line 2 (itemize) ® See Attached Statement . - . 5 6,009
6 Total net assets or fund balances at end of year (Iine 4 minus line 5)—Part 1|, column (b), hne 30 6 11,309,159

Form 990-PF (2016)
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Form 990-PF (2016) LOCKHART J M ALLY HERC 1 25-6018602 Page 3
m Capital Gains and Losses for Tax on Investment Income
(a) List and descnbe the kind(s) of property sold (e g , real estate, (b;):io;;’: racti‘qau;;ed (c) Date acquired (d) Date sold
2-story bnck warehouse, or common stock, 200 shs MLC Co) D—Donation (mo, day, yr) (mo, day, yr)
1a__ See Attached Statement
b
c .
d
e
{e) Gross sales pnice ® De(zrre;z?:blaél)owed (gl)ucsis;;nc::ff t;:lsens . ( e(;';’) ,f:'(?)?,r, Igz'-;s()g)
a
b T
c
d
e .
Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69 () Gains (Col (h) gain minus
MFMYV asof 12/34/69 “)a:‘:)‘f”ft;gﬁg;'s (';)vsrx gz,ssuif,?:n;') o (kLt:sL:sn(?:;:‘sc;?a(r;)-)&) °
a
b
c
d
e
If gain, also enter in Part |, line 7
2  Capital gain net income or (net capital loss) { If (loss), enter -O- in Part 1, ine 7 } 2 407,022
3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6)
If gain, also enter in Part |, ine 8, column (c) (see Instructions) If (loss), enter -0- in
Part |, ine 8 } 3 0
Qualification Under Section 4940(e) for Reduced Tax on Net Investment Income
(For optional use by domestic private foundations subject to the section 4940(a) tax on net investment income )
If section 4940(d)(2) applies, leave this part blank
Was the foundation liable for the section 4942 tax on the distributable amount of any year in the base pernod? D Yes No

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

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

(a) (d)
(b) (c)
Calendar !Be:fe(op:?::d g:? Lseg inning in) Adjusted qualifying distrnibutions Net value of nonchantable-use assets (col gﬂa:‘;%nbr: tggl ©)

2015 649,628 12,612,948 0 051505
2014 672,496 13,284,165 0 050624
2013 612,886 13,148,533 0046613
2012 651,067 12,123,816 0 053701
2011 533,388 11,492 865 0046410
2 Total of ine 1, column (d) 2 0 948853

3  Average distribution ratio for the 5-year base period—divide the total on line 2 by 5, or- by the
number of years the foundation has been in existence if less than 5 years 3 0049771
4  Enter the net value of noncharitable-use assets for 2016 from Part X, line 5 4 13,250,560
5  Multiply ine 4 by hne 3 5 659,494
6  Enter 1% of net investment income (1% of Part |, hne 27b) 6 6,557
7 Addlnes5and6 7 666,051
8  Enter qualifying distributions from Part X1, ine 4 8 591,992

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

Part VI instructions

Form 990-PF (2016)
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Form 990-PF (2016)
Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948—see mstructlons

1a

DN bWN

Qo oo

7

8
9
10

1a

b

10

XXXXXXX0174 - 223 - PIT - LOCKHART J M ALLY HERC 1

LOCKHART J M ALLY HERC 1

25-6018602

Page 4

Exempt operating foundations described i section 4940(d)(2), check here  » [ and enter "N/A" on line 1
Date of ruling or determination letter  ______________ (attach copy of letter if necessary—see instructions)
Domestic foundations that meet the section 4940(e) requirements in Part V, check

here » [] and enter 1% of Part I, line 27b

All other domestic foundations enter 2% of line 27b Exempt foreign organizations enter 4% of
Part |, hne 12, col (b)

Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-)

Add lines 1 and 2

Subtitle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only Others’enter -0-)

Tax based on investment income. Subtract line 4 from line 3 If zero or less, enter -()-
Credits/Payments !

2016 estimated tax payments and 2015 overpayment credited to 2016 6a 5,833
Exempt foreign organizations—tax withheld at source 6b
Tax paid with application for extension of time to file {(Form 8868) 6¢c
Backup withholding erroneously withheld 6d

Total credits and payments Add lines 6a through 6d

Enter any penalty for underpayment of estimated tax Check here [] if Form 2220 is attached

Tax due. If the total of ines 5 and 8 I1s more than line 7, enter amount owed »
Overpayment. If line 7 1s more than the total of lines 5 and 8, enter the amount overpaid | g
Enter the amount of line 10 to be Credited to 2017 estimated tax » Refunded »

Statements Regarding Activities

Durmg the tax year, did the foundation attempt to influence any national, state, or local legislation or did it
participate or intervene in any political campaign? '

Did it spend more than $100 duning the year (either directly or indirectly) for political purposes (see
Instructions for the definition)?

Ifthe answer1s "Yes"to 1a or 1b, attach a detailed description of the activities and copies of any matenals
published or distnbuted by the foundation in connection with the aclivities

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

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

(1) On the foundation » $ (2) On foundation managers »$

Enter the rembursement (If any) paid by the foundation during the year for political expenditure tax imposed
on foundation managers » $
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

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

Dud the foundation have unrelated business gross income of $1,000 or more during the year?

If "Yes," has it filed a tax return on Form 990-T for this year?

Was there a liquidation, termination, dissolution, or substantial contraction during the year’7

If "Yes,” attach the statement required by General Instruction T

Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfiad either

® By language in 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 in the governing instrument?

Did the foundation have at least $5,000 in assets at any time during the year? If "Yes," complete Part Ii, col (c), and Part XV
Enter the states to which the foundation reports or with which it 1s registered (see instructions) >

If the answer 1s "Yes" to line 7, has the foundation furnished a copy of Form 990-PF tc the Attorney General
(or designate) of each state as required by General instruction G? If “No, " attach explanation

Is the foundation claming status as a private operating foundation within the meaning of section 4842(1)(3)
or 4842()(5) for calendar year 2016 or the taxable year beginning in 2016 (see instructions for Part XIV)? If
“Yes, “ complete Part XIV .

Did any persons become substantial contributors durng the tax year? If "Yes, " attach a schedule listing their
names and addresses

10 X

Form 990-PF (2016)
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Form 990-PF (2016) LOCKHART J M ALLY HERC 1 ' 25-6018602 Page 5
. Statements Regarding Activities (continued)
11 Atany time during the year, did the foundation, directly or indirectly, own a controlled entity within the Yes | No
meaning of section 512(b)(13)? If "Yes," attach schedule (see instructions) 11 X
12  Did the foundation make a distribution to a donor advised fund over which the foundat:on or a disqualfied
person had advisory privileges? If "Yes," attach statement (see instructions) 12 X
13 Did the foundation comply with the public inspection requirements for its annual returns and exefmption application? 13 [ X
Website address P NIA
14  The books are in care of » BNY MELLON,.NA Telephone no » (412)236-7417________.
Located at » PO BOX 185 PITTSBURGH, PA ... ZIP+4 > 15230-0185 . ____
15 Section 4947(a)(1) nonexempt charttable 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 i . » | 15 IN/A
16 At any time during calendar year 2016, did the foundation have an interest in or a signature or other authonty

over a bank, securities, or other financial account in a foreign country?
See the instructions for exceptions and filing requirements for FINCEN Form 114 If
"Yes," enter the name of the foreign country »

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 (either directly or indirectly) !

N

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

disqualified person? [Jves No
(3) Furnish goods, services, or faciiities to (or accept them from) a disqualified person? D Yes No
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? Yes D No
(5) Transfer any income or assets to a disqualified person (or make any of either available for

the benefit or use of a disqualified person)? |:| Yes 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 penod after
termination of government service, if terminating within 90 days ) [ ves No
b If any answeris "Yes" to 1a(1)—(6), did any of the acts fall to qualfy under the exceptions described in
Regulations section 53 4941(d)-3 or in a current notice regarding disaster assistance (see instructions)?
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 20167
2 Taxes on failure to distribute iIncome (section 4942) (does not apply for years the foundation was a private
operating foundation defined in section 4942())(3) or 4942(})(5)) -
a Atthe end of tax year 2016, did the foundation have any undistributed income (lines 6d and
6e, Part XIII) for tax year(s) beginning before 20162 ‘ [dves [xINo

If"Yes," listthe years » 20 .20 ___,20 . , 20

b Are there any years listed in 2a for which the foundation is not applying the provnsnons‘ of section 4942(a)(2)
(relating to Iincorrect valuation of assets) to the year's undistributed income? (If applynrg section 4942(a)(2) to
all years listed, answer "No" and attach statement—see Instructions ) i

¢ If the provisions of section 4942(a)(2) are being applied to any of the years listed in 2a list the years here

» 20 ,20 ____,20__ . ,20 - :
3a Did the foundation hold more than a 2% direct or indirect interest in any business enterpnse
at any time during the year? ) [Jyes [X]No

b If"Yes," did it have excess business holdings in 2016 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 penod approved by the
Commissioner 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 determine if the
foundation had excess business holdings in 2016 )

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

b Did the foundation make any investment in a prior year (but after December 31, 1969) that could jeopardize its
chantable purpose that had not been removed from jeopardy before the first day of the tax year veginning in 2016?

Form 990-PF (2016)
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Form 990-PF (2016) LOCKHART J M ALLY HERC 1 25-6018602
Part VII-B Statements Regarding Activities for Which Form 4720 May Be Required (continued)

6a Duning the year did the foundation pay or incur any amount to
D Yes No
(3) Provide a grant to an individual for travel, study, or other similar purposes? <
purposes, or for the prevention of cruelty to children or amimals? 3 . No
c Ifthe answer is "Yes" to question 5a(4), does the foundation claim exemption from the tax

Page 6

directly or indirectly, any voter registration drive?
. I___] Yes IX] No
(5) Provide for any purpose other than rehigious, chantable, scientific, literary, or educatlona| D
Yes
Organizations relying on a current notice regarding disaster assistance check here

(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))?
D Yes No
(4) Provide a grant to an organization other than a charitable, etc , organization described in
b If any answer is "Yes" to 5a(1)—(5), did any of the transactions fail to qualfy under the _exceptions described in
because It maintained expenditure responsibility for the grant?

(2) Influence the outcome of any specific public election (see section 4955), or to carry on,
EI Yes No
section 4945(d){4)(A)? (see instructions)
Regulations section 53 4945 or in a current notice regarding disaster assistance (see instructions)?
> [
If "Yes, " attach the statement required by Regulations section 53 4945-5(d)

N/A

[:I Yes |:| No

6a

b

Did the foundation, during the year, receive any funds, dlrectly or indirectly, to pay prem|ums
on a personal benefit contract? [ Yes [X]No

Did the foundation, dunng the year, pay premiums, directly or indirectly, on a personal benefit contract?

If "Yes" to 6b, file Form 8870
7a

At any time during the tax year, was the foundation a party to a pronibited tax shelter transaction?

|:] Yes No

b _If"Yes " did the foundation receive any proceeds or have any net income attributable to the transaction?

N/A

Part VIii Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,

and Contractors

1 Listall officers, directors, trustees, foundation managers and their compensation

(see instructions).

(b) Title, and average

{c) Compensation

{d) Contributions to

{e) Expense account,

(2 Name and address e | "maran | e sompencaon | _other alowances
BNY Mellon, NA_ . TRUSTEE
P_O Box 185 Pittsburgh, PA 15230-0185 SEE ATTACHED 64.810|NONE NONE
BNY Mellon, NA_ . TRUSTEE
P O Box 185 Pittsburgh, PA 15230-0185 FEE REIMBURSE -23.917|N/A N/A

2 Compensation of five highest-paid employees (other than those included on ||ne 1—see instructions). If none, enter

"NONE."

(b) Title, and average
hours per week
devoted to position

{a) Name and address of each employee paid more than $50,000

{c) Compensation

i

(d) Contributions to
employee benefit
plans and deferred
compensation

(e) Expense account,
other aflowances

t
1

Total number of other employees paid over $50,000

>

NONE

Form 990-PF (201s)

-
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Form 990-PF (2016) LOCKHART J M ALLY HERC 1 25-6018602 Page 7

Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,

and Contractors (continued)

3 _ Five highest-paid independent contractors for professional services (see instructions). If none, enter "NONE."”

(a) Name and address of each person paid more than $50,000 (b) Type of service (c) Compensation
NONE e e e
[
__________________________________________________________________________ ;
b

Total number of others receiving over $50,000 for professional services > |NONE

Part IX-A Summary of Direct Charitable Activities

List the foundation's four largest direct chantable activities dunng the tax year Include relevant statistical information such as the number of Expenses

organizations and other beneficianes served, conferences convened, research papers produced, etc

1 N ONE e

2

R

B

Part IX-B Summary of Program-Related Investments (see instructions)

Descnbe the two largest program-related investments made by the foundation dunng the tax year on lines 1 and 2 Amount

1 NONE e

2

All other program-related investments See instructions N

3 NONE e mmmmmemm e mns
Total. Add lines 1 through 3 » |NONE

Form 990-PF (2016)
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Form 990-PF (2016) LOCKHART J M ALLY HERC 1

25-60

18602 Page 8

Minimum Investment Return (All 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 fair market value of securities 13,230,395
b Average of monthly cash balances 221,950
¢ Farr market value of all other assets (see instructions)
d Total (add lines 1a, b, and c) 13,452,345
e Reduction claimed for blockage or other factors reported on lines ta and
1c (attach detailed explanation) | 1e | :
2 Acquisition indebtedness applicable to line 1 assets
3  Subtract line 2 from line 1d 13,452,345
4  Cash deemed held for charitable activities Enter 1% % of line 3 (for greater amount, see
instructions) 4 201,785
§ Net value of noncharitable-use assets. Subtract line 4 from ine 3 Enter here and on Part V, line 4 5 13,250,560
6  Minimum investment return. Enter 5% of line 5 6 662,528
Distributable Amount (see Iinstructions) (Section 4942(j)(3) and (j)(5) private operating
foundations and certain foreign organizations check here B [ ] and do not complete this part )
1 Minimum nvestment return from Part X, line 6 1 662,528
2a Tax on investment income for 2016 from Part V1, line 5 2a 13,115 %@ f%
b Income tax for 2016 (This does not include the tax from Part VI ) 2b i
¢ Add lines 2a and 2b 2c 13,115
3  Distributable amount before adjustments Subtract line 2¢ from line 1 3 649,413
4  Recoveries of amounts treated as qualifying distributions 4
6§ Addiines 3and 4 5 649,413
6  Deduction from distributable amount (see mstructaons) 6
7  Distributable amount as adjusted Subtract ine 6 from ine 5 Enter here and on Part XilI,
line 1 7 649,413
Qualifying Distributions (see instructions)
1 Amounts paid (including administrative expenses) to accomplish chantable, etc, purposes
a Expenses, contributions, gifts, etc —total from Part |, column (d), line 26 591,992
b Program-related investments—total from Part 1X-B . 1b [NONE
2 Amounts paid 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 satlsfy the P ket
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 XIIl, ine 4 4 591,992
§ Foundations that qualify under section 4940(e) for the reduced rate of tax on net investment income
Enter 1% of Part |, ine 27b (see instructions) 5
6 Adjusted qualifying distributions. Subtract line 5 from line 4 6 591,992

Note. The amount on line 6 will be used in Part V, column (b), in subsequent years when calculating whether the foundatl'\n

qualifies for the section 4940(e) reduction of tax in those years

Form 990-PF (2016)
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Form 990-PF (2016)
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LOCKHART J M ALLY HERC 1

25-6018602 Page 9

Undistributed Income (see instructions)

Distnbutable amount for 2016 from Part XI,
ne 7

Undistnibuted income, If any, as of the end of 2016
Enter amount for 2015 only

Total for prior years 20 , 20 , 20
Excess distnbutions carryover, If any, to 2016
From 2011

(b)
Years pnor to 2615

I
From 2012 53,977
From 2013
From 2014 24,862
From 2015 30,647

Total of ines 3a through e

Qualifying distributions for 2016 from Part X1,
ine4 » 3 591,992

Applied to 2015, but not more than line 2a
Applied to undistributed income of prior years
(Election required—see instructions)

Treated as distributtons out of corpus (Election
required—see instructions)

Applied to 2016 distributable amount

Remaining amount distnbuted out of corpus

(d)
2016

649,413

Excess distributions carryover applied to 2016
(If an amount appears in column (d), the same
amount must be shown in column (a) )

Enter the net total of each column as
indicated below:

Corpus Add lines 3f, 4¢, and 4e Subtract line 5
Pror years' undistnbuted income Subtract
line 4b from line 2b .

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

Subtract line 6c from line 6b Taxable
amount—see instructions

Undistributed income for 2015 Subtract line
4a from line 2a Taxable amount—see
Iinstructions

Undistnbuted income for 2016 Subtract lines
4d and 5 from ine 1 This amount must be
distributed in 2017

Amounts treated as distnibuttons out of corpus
to satisfy requirements imposed by section
170(b)(1)(F) or 4942(g)(3) (Election may be
required—see Instructions)

Excess distnbutions carryover from 2011 not
applied on line 5 or ine 7 (see instructions)

Excess distributions carryover to 2017.
Subtract lines 7 and 8 from line 6a
Analysis of Ine 9
Excess from 2012
Excess from 2013

Excess from 2014 . 21,418
Excess from 2015 30,647

Excess from 2016

Form

690-PF (2016)
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Form 990-PF (2016)
P Private Operating Foundations (see instructions and Part VII-A, question 9)

1a

b
2a

LOCKHART J M ALLY HERC 1

25-6018602

Page 10

N/A

If the foundation has received a ruling or determination letter that it 1s a private operatmg
foundation, and the ruling 1s effective for 2016, enter the date of the ruling
Check box to indicate whether the foundation 1s a private operating foundation described in section

Enter the lesser of the adjusted net
income from Part | or the minimum

investment return from Part X for
each year listed

85% of line 2a

Qualifying distributions from Part Xll,

line 4 for each year listed

Amounts included in ine 2¢ not used directly

for active conduct of exempt activities

Qualifying distributions made directly

for active conduct of exempt activities

Subtract line 2d from line 2¢

Complete 3a, b, or ¢ for the

altemative test relted upon

"Assets" alternative test—enter

(1) Value of all assets

(2) Value of assets qualifying under
section 4942())}(3)(B)(1)

"Endowment” alternative test—enter 2/3
of mimimum investment return shown In
Part X, Iine 6 for each year histed
"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

e

[] 4942()3) or [ ] 49420)(5)

Tax year

Prior 3 years

(a) 2016

(b) 2015

(c) 2014

(d) 2013

(e)/Tc{t/al

[

\

/

o

z

s/

//

/

v

s

-

0

!45 Gross investment income

Supplementary information (Complete this part only if the foundativon had $5,000 or more in assets at
any time during the year—see instructions.)

1

a List any managers of the foundation who have contnbuted more than 2% of the total contributions received by the founde ;on
before the close of any tax year (but only if they have contributed more than $5,000) (See section 507(d)(2) )

NONE

Information Regarding Foundation Managers:

4

1

b List any managers of the foundation who own 10% or more of the stock of a corporatién (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 » [X] 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 individuals or organizations

under other condiions, 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

NOT APPLICABLE

1

b The form in which applications should be submitted and information and matenals they should inciude

NOT APPLICABLE

¢ Any submission deadlines
NOT APPLICABLE

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

factors

NOT APPLICABLE

Form 990-PF (2016)
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Form 990-PF (2016) LOCKHART J M ALLY HERC 1

B
1

Py

25-6018602 Page 11

MSupplementgy Information (continued)

3 Grants and Contributions Paid During the Year or Approved for Future Payment

.. If reciptent 1s an individual,
Recipient show any relationship to F:tuar:tc::tgn Purpose of grant or Amount
any foundation manager contnbution
Name and address (home or business) or substantial contnbutor | EePent
a Paid during the year
See Attached Statement
iy
J !
]
1
1
i
[
Total > 3a 573,642
b Approved for future payment
NONE
Total > 3b/NONE g

Form 990-PF (2016)
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Form 990-PF (2016) LOCKHART J M ALLY HERC 1 - 25-6018602 page 12
m Analysis of Income-Producing Activities
Enter gross amounts unless otherwise indicated Unrelated business income Excluded by section 512, 513, or 514 ©
N Related or exempt
(a) (b) © {c) (d) function income
Business code Amount Exciusion code Amount (See instructions )

1 Program service revenue

0o QO U

g Fees and contracts from government agencies
Membership dues and assessments

Interest on savings and temporary cash investments
Dividends and interest from securities 14 275 §69
Net rental Income or (loss) from real estate : : 2 i A i
a Debt-financed property

b Not debt-financed property

Net rental iIncome or (loss) from personal property
Other investment income

Gain or (loss) from sales of assets other than inventory 18 407,022
Net income or (loss) from special events
Gross profit or (loss) from sales of inventory
Other revenue a

b

c

d

e

12 Subtotal Add columns (b), (d), and (e) e NESEPED 682,691 0
13 Total. Add line 12, columns (b), (d), and (e) 13 232,691
See worksheet 1n line 13 instructions to verfy calculations )

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
accomphshment of the foundation’s exempt purposes (other than by providing funds for such purposes) (See instructions )

NOT APPLICABLE

abhwWN

Tk

=0 WO ~N®

Form 990-PF (201s)



1/4/2018 12:26:45 PM - XXXXXXX0174 - 223 - PIT - LOCKHART J M ALLY HERC 1.

Form 990-PF (2016)

%

LOCKHART J MALLY HERC 1 25-6018602

Page 13

Information Regarding Transfers To and Transactions and Relationships With Noncharitable

Exempt Organizations

1 Did the organization directly or indirectly engage in 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
political organizations?
a Transfers from the reporting foundation to a nonchantable exempt organization of
(1) Cash
(2) Other assets
b Other transactions i
(1) Sales of assets to a noncharitable exempt organization X
(2) Purchases of assets from a noncharitable exempt organization X
(3) Rental of facilities, equipment, or other assets X
(4) Reimbursement arrangements X
(5) Loans or loan guarantees X
(6) Performance of services or membership or fundraising solicitations X
¢ Sharing of facilities, equipment, mailing lists, other assets, or paild employees . X
d Ifthe answer to any of the above is "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 farr market
value In any transaction or sharning arrangement, show in column (d) the value of the goods, other assets, or services received
(a) Line no | (b) Amount involved (c) Name of nonchantable exempt orgamization (d) Descnption of transfers, transactions, and shanng arrangements
NOT APPLICABLE
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 1 Yes [X]I No
b _If"Yes," complete the following schedule
(a) Name of organization (b) Type of organization (c) Descnption of relationship
Under penalties of penjury, | deciare that | have examined this return, including accompanying schedules and statements, and fo the best of my knowledge and belief, itis true
Si gn correct, and complete Declaration of preparer (other than taxpayer) is based on all information of which preparer has any knowledge May the IRS discuss this retum
Here | ) ™% | 1/42018 ) VICE PRESIDENT ;;‘;';f’,‘,;fu’j;’j,’;;fm[ﬁﬁz';’hm
Signature of officer or trustee Date Title
Paid Pant/Type preparer's name Preparer's signature Date Check m f PTIN
P Shawn P_Hanlon CRLD e 1/4/2018 | set-employed |P00965923
reparer Firm's name  » PRICEWATERHOUSECOOPERS LLP Firm's EIN » 13-4008324
Use Only Firm's address ® 600 GRANT STREET, PITTSBURGH, PA 15219 Phone no (412) 355-6000

Form 990-PF (2016)
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LOCKHART J MALLY HERC 1

25-6018602 Page 1 of 1

Continuation of Part XV, Line 3a (990-PF) - Grants and Contrlbutlons Paid During the Year

Recipient(s) paid during the year
Name

WESTERN PENNSYLVANIA HOSPITAL FOUNDATION

-

Street
30 ISABELLA STREET, SUITE 300

City
PITTSBURGH

State
PA

Zip Code
15212

Foreign Country

Relationship
NONE

Foundation Status
PC

Purpose of grant/contribution

GENERAL OPERATING PURPOSES

Amount

573,642

Name

Street

City

State

Zip Code

Foreign Country

Relationship

Foundation Status

Purpose of grant/contribution

Amount

Name

Street

City

State

Zip Code

Foreign Country

Relationship

Foundation Status

Purpose of grant/contribution

Amount '

Name

Street

3
’

City

State

Zip Code

Foreign Country

Relationship

Foundation Status

Purpose of grant/contribution

Amount

Name

Street

City

State

Zip Code

Foreign Country

Relationship

Foundation Status

Purpose of grant/contribution

Amount

Name

Street

City

State

Zip Code

Foreign Country

Relationship

Foundation Status

Purpose of grant/contribution

Amount

Ly
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Attachment to Form 990PF Part VI, Column (b} Title and Average Hours Per Week Devoted To Position

The compensation reported in column {b) paid to BNY Mellon, N.A. as Corporate Trustee is calculated
based on market value and current fee schedule. it is not determined on an hourly basis. Corporate
Trustee services include administrative responsibilities, grant requirements, recordkeeping, investment
management, income collection, statement and accounting services, and relgulatory reporting.

[
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Part |, Line 6 {990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Cost or Othar Bass Expermses Net Gain
Armount Sales Depreciation and Adjstments of Loss
Long Term CG Distrbutons] 67,422 Capitsl Gains/Losses, 5,865,606 __5258,584] 407,022
Short Term CG D: [ Other sales| 0 [0 0
Check - If
Check "X" Purchaser Expenss of Sate
o Include s Acqursition Daw Dats Gross Sales Costor Valuaton and Cost of Net Gain
D CUSIP 4 n Parttv Purchaser Business | Method Acquired Sold Price Other Basiy Method Dy ot Loss
FNMA POOL # MA2670 3 31418B6G5 X 71812016 /572017 4,700] 4,510 Of -210
2_[FNMAPOOL # MA2670 _301 _31418B8G6_ | __ X T R TmRoe | 5250017 180 187 R . o .7
[:_ FNMA POOL # MA2670 ~ 209~ 31418B6G8. X 12702016 | S52017 2 2% 9 o
|4 _[FNMAPOOL #MA670 304 31418B6GE [ _ _ X - . . B 77812016 _ | 672502017 164 U B 0f 7
5 _|FNMA POCH # MA267Q_ 309  31418B5G8 x ol . . .| 12mnme |_enseo7 4 LA . 0 0
ENMA POOL, # MAZ670”_3 3141886G8 X 7182016 | 71252017 208 217] 9 -8
L7_|FNMAPOOL#MA2670 309 3141886G8 _ | _ X - . K - N N 1272016 | 712502017 5 " 35 - N [ 0
ENMA POOL £ MA2670 3 314188668, b3 71872016 _| 52017 180 187 0 L4
FNMA POOL # MA2870 3, 3141886G6 X 12772016 | 8252017 30 30 4 9
[ 10 [FNMA POOL, # MA2670 309 . 31418B6G6 X .. - R R 782016 |. 9252017 . a7 268 - - 0 -
11 |FNMA POOL W MA2670 309" 31418B6GS X 12712018 |~ 972602017 43 43 0 9
v: NMA MA1867 35% 54 314168089 X 57372014 | 107252016 492 500 0 4
FNMA MA1897 _ 35% 5] 314188DBS X N R R 1 117212015 | 1072672018 N 70 B 73 . - [ -2
FNMA MA1897 35% 4)8BDB! X 522014 | 1172572016 532 542 0 -10
M FN,MA MA1897 35% 31418BDBY X 117272015 _|_11/2572016 76 9 0 -3
[ 18 |BROADCOM LTD Y¥00827109 X _ B ] 120212016 | A1712017 | 13,700 10,173 0 - 3527
| 47 |BROADCOMLID 09827108 X, 2132016 3NTROIT. 13,306 292 9 5364
| 18 |BROADCOMLTD | Y09827109 X . 2372016 41572017 3,500 2.1°8 ¢ [ 1,382
9 |BROADCOMLTD . Y08827109 | X . N 101292015 ] 41512017 3,081 1,682 N o 1,399
20 |BROADCOMLID Y09827109 x 77252017 | 90182017 1,261 1271 9 =10
21_|FNMA POOL # BD1480 353 3140FBUES X N R _|Torzar0t6 | 12502017 45 [ -2
[22 JENMA POOL # BD1480_ 359 3140FBUES X Sr26/2016_ | _ 272572017 42 [1] -3
23 |FNMA POOL # BD1480__ 359 3140FBUES X 9282016 | 32672017 42 0 3
24 _IBROADCOM LTD . Y09827108 X I . 9162016 | 31712017 665, - 0 150
FNMA MAZES3 40% 3141885P7 X 712872016 | 172502017 203 0 =15
26 [FNMAMA2853 ___ 40% 6] 31418BSP7 X R K | Terots | 12572017 68 R [ 3
["27_{FNMA MA2653 40% 64 _ 31418B5P7 X . . - 117272016 27202017 4938] . [ 1a
|28 |FNMA MA2653 40% 64 " 31418B5P7 X 7280016 | 2121017 14,567 0 -343
29 [FNMA MA2653 40% 64 31418B5P7 _X ~ _ 1 .. 7R&2016 | 2252017 198 0 -15
MA POOL # MA2670_ 309 31418B6GE X, 7182016 | 1012502016 _ 185 9 =]
31 |FNMA POOL # MAZS70 _3 31416B6G6 x 7/8r2016__| 110252016 199, 0 _ 3
[[32 |[FNMA POOL # MAZETO 30 31418B6G6 X . N N . 7582016 _| 12/25R2016 _ 284 = .. B o 9 -12
FNMA FNMA POOL # MA2870 309  31418B6GE X 7182016, 12572017 219 0 2
ENMA PQOL. # MA267 3 31418B6G6 X 1202046 | 112502017 31 9 9
3141886G8 X - . _ - 7mBR016 | 272512017 154] - N N _ [ -
“30d 3141886Ge X 1272018 | 21252017 9 g
309 3141886G8 X 7/82016__|_ 372572017 165 [} 2
[: 300 31418B6G6 _ X - A 1272016 | 2512017 24 K [ - . 0
[ 3 3141886G6 X 7/8/2016 4/252017 184 0, £
31418B8G6 _ | _. X __ 1_ = ol 12/72016 | 4rRsm7 26| o) 0
t__FNMA POOL # BD1480 . 3140FBUES_ X ~ L N 2672016 | _ar2sro7_ L 45/ - R SR e 9 2
42 |FNMA POOL # 801480 ~ 359~ 3140F8UES X 9282018 [ 52502017 a5 0 -3
[ 43 IFNMA POOL # BD1480_ 35%  3140FBUES K3 N R 91282016 | 672572017 42 R [ 3
| 44 |FNMA POOL #BD1480_ 359 _ 3140FBUES X 9/28/2016_| 72572017 44 0 2
| 45 [FNMAPOOL #8D1480_ 359 3140FBUES X orer016 | &2502017 43 9l -3
| 48 |FNMAPOOL #BD1480 359  3140FBUES _ | _X . - 1 | ora016 | 852017 43 - [ -3
F N MAPOOL # BE2362 3 5% 3140FMTUD X 32972017 | 5252017 97, 0 -2
48 [FNMAPOQL #BE2362 359 3140FMTUO__ | __ X_ - - o - 2972017 | &/2572017 48] [ -3
FNMAPOOL# BE2382 354  3140FMTUO x . - R 202017 | 772502017 K R 0 3
50 |F N M A POOL # BE2352 35% __ 3140FMTUQ X 32902017 |  8/2502017. 76| of 2
51 [FNMAPOOL #BE2362 359 3140FMTUO_ | __ X. . R N 32002017, | 9RS2017 _ . 16g] R - 0 R -4
52 |F NMAPOOL BE3767 3 5% __3140FPEH7 b /4017 | 92502017 209 0 8
53 [FNMA MA1897 35% 314188D89 X S232014_| _12125/2018 576 of -1
54 |FNMA MA1897 35% a 31418B0B9 X N . L 12015 | 127252018 82 - R - 0 3
55 |FNMA MA1897 35% 31418BDBY. X 11222015 | 172802017 2 9 o
56 [FNMAMA18S7 _ _ _35% 31418BDBS X N 532014 | _2R52017 15| 0 o
57_|FNMA MA1897 35% 314188DB9 X, . .. 5232014 | 172572017 15 0 .0
38_JFNMA MA1BG7 35% 418808 X 11/2r2015 | 202502017 2 O e
59 IFNMAMA1897  35% S 31418BDBY X _ _ - . B 52372014 | 3252017 591 . 0 -1
[ 60_|FNMA MA1897 35% 5 31418BDBI X . .. - 1722015 | 3502017 B4} . . - .0 -3
81 [SvB FINANCIAL GROUP 78486Q101 X, 7132017 81712017 172| 9| 11
62 |SALESFORCE COM INC 79466L302 X - o 33172016 | 10/13/2016 707| . - 0 3
83 SALESFORCE COMINC | __79466L302 X . .. _ .| mao16 | 10n301s . 707 T ] -110
64 ISALESFORCE COM INC 794661302 X arnorots | 10132018 9,900 9 =932
€5 |SALESFORCE COM INC 79466L302 X K - 5BR011 | 1011372016 212 0 1120
68 _{SALESFORCE COM INC 794661302 X 562011 10/14/2016 10,080, 0 5,404
87 |SCHWAB CHARLES CORP NE 808513105 X 67202015 | 120202018 1,895 0| 377
€8 |SCHWAB CHARLES CORP N§  B08513105 . X B N . 2072015 | 72412017 Baol( 0 183
69 |[SCHWAB CHARLES CORP NI 808513105 X 6RRO2015 | 81712017 804 i ol _ 157
70 |SCHWAB CHARLES CORP N§ 808513105 | = X _ _ N N _ N _ | e/2erz015 | eneno17 408 o 82
71_|SPLUNK INC 848837104 _ X . _ R 2017 8172017 . 601 . P - o — 35
72 JSPLUNK iNC 848337104 X 12017 91872017 881 0 45
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Part 1, Line 6 {990-PF) - Galn/L.oss from Sale of Assets Qther Than Inventory 3
Totals Gross Cost or Othar Basis Expenses Net Gan
Amaount Sales Depreciation and Adjustments or Loss
Long Term CG Distnbutons| 87,422 Capital Gains/Losses| 5,665,606 5,258,584 407,022
Short Term CG D [5) Other sales 3] 5] [+)
Check % 1f T
Check "X Purchaser » Expenss of S
1o include sa Acgursiion Dats Gross Selss Costor Valuation and Cost of Net Gain
Descrption CUSIP.# n Part v Purchaser Business | Method Sold Prca Other Bamis Method Dy or Loes
[DREYFUS US EQUITY FUN 86271F562 X 1172172016 15,288 13,856 Q) 1,432
| 74 [SCHLUMBERGER LYD 806857108 x . - - o - 62172017 _ 2,818 3,084] . o} _
FNMA MAZS! 314188371 X 10/25/2018 5| 1017 _0f E-73
[FNMA MA2609 35% 31418B3TY X [ 1172572016 1,292 1,361 4 69
_._{FNMA _35% 214188371 X R o 12/802016 75700 722 - 9 .o
[ 78 [FNMA MA260g I5% 314188371 X 12/25/2018 1,934 2,038] —0f 104
[ENMA MA2653 40% 41885P7 X | 10726r2016 79, a5 9 -4
80 [FNMAMA2853 _ 40% &f _ 31418B5P7 X . . _ . 111252018 . 230] 248 . 9 . 18
81_[FNMA MAZESD 40% 31418B5p7 X 12/25P018 121 13 9| 9
32 |[FNMA MA2653 40% 31418B5P7 X 120252018 40/ 44 0 -4
83 [FNMA POOL #BH5017 _ 3140GTSF8 X N N R 912572017 18] 16 ~ [ N [
84 [FNMABEET29 _ 45% 3140FSPP2 X 72572017 31 <) 0 2
83 [FNMABE6T29 _45% . 340FSPP2 . X 252017 1,792 1,931 R - - N - (U -139
8 IF NMABE6729 _ _3140FSPP2 X_ . Lol N ar252017 | 1,542 1,662 0 -120
87_|FNMA BE9S98 3140FVUYD X! 166| 174] 9 E:]
38_|FNMA BES598 40% 5 3140FVUYD X . N - 189 198, 0 -8
89 |FNMA BES558 40% 5 3140FVUYD. X 40 42| 9 -2
90 [FNMABH3154 __ 40% 7 3140GRQG2 X 42 44 9 2
91 [SALESFORCE COM INC T9466L302 _ X . 896 334 0 562
92 |SALESFORCE COM INC 79486L302 X 91872017 959| 916 ol __. 4
93 |SCHLUMBERGER LTD 806857108 _ X . - 1272002016 1713 1691 [ 2
94_|SCHLUMBERGER LTD 808857108 X 51872017 7,938 9,596 0 -1,660
93 |SCHLUMBERGER 11D 806857108 X 51972017 2,886| 3,485 9 -57¢
96_|SCHLUMBERGER LTD 806857108 X N - R _6R1r2017 2618 3,382 [ 7668
97 [SCHLUMBERGER LTD 806857108 X &21/2017. 654, 788, 0 124
98 |SCHLUMBERGER 1.0 606857108 X! 62172017 5,887 7.797| 9 1919
99_[SALESFORGE.COM ING 78466 _ X . 101872018 11633 5344 B 9| 6289
100 [DREYEUS US EQUITY FUND-|__ 86271F552 X 1172172018 9,712, 6814 0 2788
161 {DREYFUS QUITY FUND-| ES52 X 42172017 30,000 27,989 9 2011
102 [DREYFYS US EQUITY FUND-|  86271F552 _ X B N N 62972017 e8| 842/ 0 94
103 |OREYFYS US EQUITY.F 86271F552 X [ 6202017 24,084 16, 9 7495
104 |SYNCHRONY_FINANCIAL 71658103 X! 12/20/2016 370] 280] 9 20
108 |SYNCHRONY FINANCIAL 871658103 X - — - 772412017 | 310) 280 R 0 0
106 |SYNCHRONY FINANCIAL §71658103 X 81712017 303 280] g ]
107 |SYNCHRONY FINANCIAL . 871658103 . - N 182017 583] 560) [ 23
108 [T -MOBILE US INC _ 872590104 | X . . . 7241017 . 625) _ . 857 . 0 LR
109 [TAMWAN SEMICONDUCTOR N 874039100 X 1272012016 298| 298| 0 -3
) |[TAWAN SEMICONDUCTOR 874039100 I3 N N &B2017 = 8,085 8,555 [ 1,520
{ [FHLMC GOLD A92821 509 _ 312941020 X 11/15/2016 126/ 134 ol -8
FHLMC GOLD A92821 _ 509 __312841D20 X N 121572016 318 348 0 -2
113 JFHLMC GOLD A92821 __50% _ 212941020 | X _ K o . 11572017 165 175 - I of 10
FHLMC GOLD A92821 ~ 509~ 312941020 X 21572017 364 37| 0 7]
15 [FHLMG GOLD A92821 5,04 . 312041D20_ X - - N N 1 Tas2017 263 280] - N 0 17
E_ ) [FHLMC GO D A92821 _ 504 __ 312041D20 | X _ . 415207, . 229 243 . . 0] 14
117 JFHLMC GOLD A92821 504 312941020 X 5152017, 175 186] 0 =13
[118]FHLMC GOLD AS2821  80% 312941020 X, . N 1 6152017 21§ 279) 0 -13
19 [FHLMC GOLD A92821 504 312041D20 X, 711572017 a1 86 9 5
20 JFHLMC GOLD A92821 509 312941D20 X 8152017 247] 23 0 -18
21 IFHLMC GOLD ASz821 $0% 312941020 x_ _ - _ N - 9s2017 | 345 336f _ R . [ 21
F 22 [FHLMC GOLD A95828 459 312944PM7 X 101152016 745| 759 0 -14
{123 JFHIMC GOLD A95828 458  312944PM7 X 1041572018, Y] 3 0 5
FHLMC GOLD A95828 4 5 312944PM7 3 . . _ . 173072014 _| 1011572016 _ . 17sp . 139| _ N 0 -14
28 15724 4___3128PVI DO X 107232013 | 211472017 8,320l 8,421 = 0 114
FHLMC GOLD POOL J15724 4  3128PVIDO _ X R A 10/23/2013 | 2152017 262] 280] . 0 18
FHLMC GOLD PODL J157244  3128PVLDO,, X e ] 10232013 | ¥15/2017 | L 151 182 - . - 0 "
FHLMC GOLD POOL J15724 4 3128P\V1LDG X 10232013 | anszo1y 178] 130] 0 12
FHLMC GOLD POOL J15724 4  3120PYLDO _ X N R _ | 10232013 | S1572017 63 _ o7 0, -4
[130|FHLMC GOLD POOL J15724 4 3128PVD0_ | . X — _ s | 10232013 | ensroi7 _ 67| 72 . - 0 5
FHLMC GOLD POOK J15724 4 3128PVLDO X 102372013 | 71152017 68 73 0 5
{132 [FRMC GOLD POOL J15724 4 3126PVL0G _ X N 102372013 | 8152017 R 71 76| [4 5
[FHLMC GOLD PQOL J15724 4__3128PVLDO. X 102372013 | 9152017 59, 33 9 4
134 |FHLMC GOLD A92821 _ S0M 312941020 X 72212010 10/15/2016 375 338 9) 23
TELEFONICA EMISIONES 5 (] _ 87936WAMS X - - N S2072014 | 322017 5,385 5538 N [ -a23
[TELEFONICA EMISIONES 5 1] ~ 87938WAMS X M2072012_|_ 3rer017 5,365| 4,946] 0 419
[TELEFONICAEMISIONES 5 1]  87936WAMS X _ R . . 1252012 | a7RoV7 | 21,451 N 19,672 [ 1,779
TELEFONICA EMISIONES 51}  87938WAMS _ X . B - . 312072012 372017 5363( 4,946 . N 0] 17
TESARO INC 881569107 X 1R107_| 8nsro? 238 k77] 0 B4
140 [3M CO _ 88579Y101 . X B B e 9312015 | 1272002018 | 1,253 . 998 o 255
3M CO 88579Y101 X amRo1s_ | 7/24r207 845 570 - 0l 278
142 |3M CO 88579Y101 X 91372015 81772017 412 285 [y 127
M co 88579Y101 X _ R 932015 | 91&2017 | a7 zes} 0 142
[144 {TIME WARNER INC 887317303 _X 8142014 | 1202002016 1,906 1,518/ 0 399




1/4/12018 12 26:45 PM - XXXXXXX0174 - 223 - PIT - LOCKHART J M ALLY HERC 1

Part §, Line 6 {990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Cost or Other Baus Expenses Net Gain
Amount Salss [of and Adjustments or Loss
Long Term CG Distnbutons] 67,422 Capital Gains/Losses| 5,665,606 5,258,534/ 407,022
Short Term CG D 0| Other gales] [} 0 0
Check “Xif
Check "X Purchaser Expense of Sale

L 1 include . Acqursitan Dats Dats Gross Sales Costor . Valuation and Cost of Net Gain

__ nption CUSIP # n Part IV Purchaser Busness | Method ured Sold Prics Method or Loes
45 [TELEFONICA EMISIONES 5 1 B793IBWAMS X 47212013 W0VT [1] 99
146 [TIME WARNER INC 887317303 X - . . | e142014 | ¥1672017 N ) B ) 7,247
47 [TIME WARNER INC 887317303 X er1wz014 | anenoz 0 485
48 [TIME WARNER INC 837317303 X 8/1372014 72017, [} 5815
49 [TIME WARNER INC  _ CeaT:730y | L. X . | .. .. . | e | ereanen? . - -0 1285
150 |TIME WARNER INC 887317303 X 5/9/2016 6202017 0j 1.604
| 151 [TIME WARNER INC. £87317303 X 502016 | 817017 0] 83
[182]TIME WARNER INC 887317303 X - . - SI9/2016_ | B/162017 [ 2
3 [TOYQTA MOTOR CREDIT 1 B9236TCPS X 9152015, 8472017 9| 0
[ 154 [TWENTY FIRST CENTURY F 601304101 X NIRRT | 72017 9 32
_11 TWENTY FIRST CENTURY FJ  80130A101 X ~ _ . i 31772017_ | 9182017 -~ [ 93
186 |21ST CENTURY FOX AME 6 1] _80131HBKQ X 272014 | 3BR017 9 145
157 [LIBS COM MTG TR 2012-C13]  90269GAC5 X B 42412012 | 10132016 G -2
158 |UBS COM MTG TR 2012-C1 3| _90289GACS e R .. - SM2018 | 10132016 . .. - [ - 2
189 [UBS COM MTG TR 2012-C1 3] _90268GACS X 24012 | 1111372016 9 1
180 JUBS COM MTG TR 2012-G1 3| _ B0269GACS X 5112016 | (132016 | [ !
161 |uBS COM MTG TR 2012-C1 3] ~ 90269GACS X - 47242012 | 121372016, 9| -1
162 |UBS COM MTG TR 2012:C1 3] __80269GACS X 511172016 _| 12/132016 [ -2
183 1UBS COM MTG TR 2012-C13] _ BOZ59GACS _ X N N 472472012 11372017 O -1
164 |TAIWAN SEMICONDUCTOR 874039100 X - 111672016 | enez07 of 7684
185 |TAWAN SEMICONDUCTOR N _ 874029100 X . . 1 . T [inemote | 7mno17 | . 11,473 [ 1,625
186 |TATWAN SEMICONDUCTOR 874039100 _ X . . - . 63072018 | 7/572017 0 598
187 |TAMAN SEMICONDUCTOR §74039100 x 72412017 | 8172017, 0 1
188 [FNMA MA1897 35% 314188DB9 X . . 523014 | 45017 | - - 0] o
168 IENMA MA1897 2.5% 5] 314188085, X 127202015 | 4ns2017 0 0
170 |FNMA MA1837 35% 314188DBY X, 117272015 | _&/5/2017 [Y 27
AT FNMA MA1897 35% 51 314186089 X . _ O 11rees | sng017 . -9 °
172 JENMA MA1897 31418BDBY X SV014 | Sie52m7 0 0
{173 IFNMA MA1897 X 8232014 _|_&/262017 0 @
174 [FNMA MA1897 N X . R §232014 | 7026/017 | 0 0
178 [ENM 7 31418BDBY X 52¥2014 572017 0 )
176 |FNMA MA1897 35% 5 _31418BDBY X S202014_| 9252017 9 0
177 [FNMAPOOL MA2484 40 31418BXN1 X 1 . . - . 2016 | 1072572016 | R o . 28
178 |FNMA POOL MA2484 4 0% __ 31418BXN1 X 20 1172502016 9 25
179 [FNMA POOL MA2484 _ 4 0% _ 31418BXN1 _ X . N N _30R016 | 1272572018 N 0 -32
180 [FNMA POOL MA2484 ~ 40 ~3t418exm1 |~ x| 7 _ I . . a0t | 12017 - - o . 2
181 |[FNMA POOL MA2484 4 0 __31418BXN1 X 12072018 |7 11172017 9 -8
FNMA FOOL MA2484 4 0% 31418BXNT | X R . R 12272016 | 172572017 R [ ~40
FN MA2487 30% 1201 31418BXR2 X 117242015 | 1072502016 9 -1
184 |FNMA POOL MA2522___ 359 314188YU4 X _ 4172006 | 102572016 0 -19
185 IFNMA POOL MA2581 _ 30% _ 314188233 X . - - - w3201 | 100252016 | - - - o _ -14
188 [FNMA POOL MA2561_~ 309~ 314188733 X u2v2018 | 107252018 9 29
187 [FNMA POOL MA2561 _ 30%__ 314188233 X N R - V3R016_ | 11252018 . [ . .
188 [FNMA POOL MA2561 | 3 01 _ 314188233 LTx R . . 223016 | 117252016 . I 0 80
189 |[FNMA POOL MAZ561 30 ~ 314188733 X IR0 | 125250016 0 -18
190 JFNMA POOL MAZ561 _ 309 314188233 _ X R I . 2232016 | 127252016 R oo . .38
191 JENMA POOL MA2561_~ 309 314188233 X 2zv2016 | 1iano1z 0 658
192 |[FNMA POOL MA2561___ 309 314188733 X! VAR016 11412017 0 -285
193 [FNMA POOL MA2S61  30%  31418B230__ X N N N N 16| 17252017 N . . e O L 24
104 {FNMA POOL # MA2705 309 31418CAF1 x 7812018~ | 107252016 0 -7
185 [FNMA POOL # MA2705 _ 3 31418CAF1 X or2872018 | 1072572016 9 1
196 |[FNMA POOL # MA2705_ 304 31418CAF1 _ X . I P BR201B_ | 1152018 | - - — o 7
197 [ENMA POOL S MAZ705 301" 3141BCAFY X 9282016 | 11725R016 9 -1
168 [TAWAN SEMICONDUCTOR N 874039100 X . N . L 6302016 | 9182017 N 0 1e
TARGA RESOURCES CORP 6126101 | . ox _ 0 B X - R0V7 | enwzoy . . e e e e ol - -162
200 JFHLMC GOLD POOL ¢91826 | __3128P8D73 X 812017 | an52017 0 13
201 [FHLMC GOLD POOL C91828 | 3128P8D73 X - . . T [Temno7 | ans20i7 ~ 9 3
202 |FHLMC GOLD POOL €91926{  3128P8D73 x 1 o _ oL . 82017 | enso17 R - - .9 K
263 JFHLMC GOLD POOL C91926] __3128P8D73 X &8/2017 | 611572017 9 3
204 [FHLMC GOLD POOL J15724 4 3128PVLDO X ~ . 10r23/2013 | 10152016 -9 -12
205 |UBS COM MTG TR 2012-C1.3] _90269GACS X S112016_|_ 1132017 0 2
208 |[FHLMC GOLD POOL J15724 4 3128PVLDO X 102372013_| 1171572016 9 27
207 [FHLMC GOLD POOL J15724 4  3128PVLDO X, . . B 10232013 | 121572016 0f 49
| 208 |[FHLMC GOLD POOL J15724 4 3128PVLDO X 10232013 1152017 0 -2
209 |FHLMC GOLD POOL, C819264 _ 3128P8D73 X - . 382017 | &152017 R R - 0 - 4
| 210 [FHLMC GOLD_POOL C91828 3128P8D73 X . . _ _ ~ NBROVT TNS2017 0] 8
FHLMC GOLD POOL C91926{  3128P8D73 X oMz | 1152017 0 _ =2
| 212 JUS TREASURY N/B 1 25% 12]__912828U%9 X _ K . B B 11202017 | 6872017 0 -7
US TREASURY N/B 1,25% 12]_~912628U99 X 1202017 | 72472037 9 5
[214 JUNITED STATES TREAS 114 912828VS6 b3 21472017 | 3102017 0| =14
21 }umveo STATES TREAS 114 erzezavs6_ | . X . R R . T T ey | e | . - 0 -18
E[ UNITED STATES TREAS 112 _912828W30 X 212017 | _enap017 9 9




[
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Part ], Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inveatory {

<

Totals Grass Costor Other Bams Experses Net Gamn
Amount Sales Depreciaton and Adjustments or Loss
Long Term CG Distnbutons| 87,422 Capital Gaine/Losses! . 665,606 5,258,584 _ 407,022
Short Term CG D ) Other sales [ 0 o
Check X if
Check X Purchasar Expense of Sale
1o nclude sa Acquisiton Date Data Gross Sales Costor 1 Valuation and Cost of Net Gam
Descripbon cusip # inPart IV Purchaser Buwness | Method Acqurred Sold Prics Other Baws Method Dy or Loss

217 JUNITED TECHNOLOGIES CO| 813017109 X 5672011 __|_12/2002016 1.330) 1,078 0
218 JUNITED TECHNOLOGIES CO[ ___ 813017109 X _ " . _ i Si6r2011 111372017 50,300} 40,975 N . . of 8325

219 lUNITEOHEALTH GROUP INC | "~ 91324P107 X 1011972018 | 12/2072016 326 297 90
220 JUNIVERSAL HEALTH SERVIC] 913903100 X 82172015 | 6/19/2017 17,302 20,800] 0, 3498
221 JUNIVERSAI, HEALTH SERVY 913903100 X - o - . N | emar01s | engeen? 3 450) 4,169 - . Q 709
222 [VALERO ENERGY CORP NEW __91913Y100 X 52016 _| 1012872018 8,795 8,746 [+ 49
[223 ] 91913Y100 X 211172016 | 10/2872018 2,932 2738 0 197
[224 | g1913v100 | x . 2112016 |_ 11732018 1,727} 1,641 B 0] . 86
| 225 | | D1913Y100 X 8222018 | 11802018 6.060) 7.420 of €40
228 [VALERO ENERGY CORP NE! 91913Y100 X 62272018 | 772472017 75| 530 [ 145
227 [VALERO ENERGY CORF NEY|  91813Y100 X - N R ©22/2018 | 9/1872017 721 530 L 0 N 191
228 [UNITEDHEALTH GROUP INC | 91324P102 X 712412017 | 81772017 388] 38)) 0 s
220 JUNITEDHEALTH GROUP INC| 91324P102 X_ 62672017 | 8772017 194 185| [ ]
230 |UNITEDHEALTH GROUP INC| | 91324P102 X N 62672017 | 9H&017 990] _ 925) 0 65
231 JUNIVERSAL HEALTH SERVIC] 913903100 X 9222015 | 127202016 751 973 9| 222
232 JUNIVERSAL HEALTH SERVIC| 913903100 X 9222015 | 6/1&2017 9,915 11,950] 0 2035
233 [FNMA AL40B2 35% 1 J138ELRCE X “emn01s 21472017 10,983 11,182 0 =199
234 [FNMA AL4082 35% 10| 3138ELRCH X 6/8/2016 | 272502017 240 254 0 14
235 JFNMA POOL # AL4781 J13BELUR2 X R - N 1672014 | 1D/2572018 N as| 89 - N [ -4
236 [FNMA POOL # AL4191 I138ELUR2 x 12072014 | 1072572016 170 179| 0 9
237 [FNMA POOL # AL4151 M3IBELUR2 | . X - . R 162014 | 1172572018 _ 160 168]" _ N N [ . 8
233 [FNMA POOL # AL4191 3138ELUR2 X _ . R . - 13072014 { 117252016 320 337, . . -17
239 [ENMA POOL # AL4191 J13BELURZ X 1/6/2014__|_12/25/2018 91 96, 0 5
240 [FNMAPOOL #AJ1758 35%  3138AS5U2 X N - N - 911472011 | 1072572016 139 ~iag| _ [ 7
241 [FNMAPQOL# ANI758 _ 359 3138AS5U2 b3 or1a2011_| 1172502018 121 127! o 8
242 [FNMA POOL # AJ1758 _35%  3138AS5U2 X! 91412011 _|_12125/2016 124 130 [ £
243 [FNMA POOL FAJ1759  35%  3138AS5U2 X_ R - - — R 9401t | 1252017 259| R 271 R N N [+ ~12
244 FNMA POOLAAJITSE 3 5%  3138ASSY2 X 914r2011__[ 21472017 8,064 8,112 0 43
245 |FNMA P 5 S5U2 X 91472011 | _ 21262007 111 17 9 £
248 3138ELRCY X 1 . N . _ 6/8r2016 102572016 259 275 . 0] 16
247 X esrows | 117252016 262] 279 (] -1
248 IFNMA AL40B 9 X /52016 | 127262018 285| 302 0, 7
FNMA AL4082  35%1 3138ELRCY X _ = _ N . 6/82016 5207 | 276 B 293 0] - -7
IVANTIV ING - CL A 92210H105 b oy | anzpor 719) 629) 9 90
[VERIZON COMMUNICATIONY  92343V104 X _ R R i 912912015 | 1272002018 - 532] 436 N [ 96
252 [VERIZON COMMUNICATIONS _ §2343V104 X . . _| smmon 51472017 7803 . _ ___ 6309 . R _ R . 0 1,444
253 [VERIZON COMMUNICATION: £2343V104 X - - . 02011 | S1ar017 9,180 7.425 0 1,755
254 [VERIZON COMMUNICATIONY  92343v104 | _ X - = 992015 | 6412017 R 918] 872 R [ 45
258 [VERIZON COMMUNICATION {___g2a43vee, X 61812015 | 10/6/2016 5,210 5,264 0| 54
258 [VERIZON COMMUNICATION __92343VBT! X 61672015 _| 31772017 18,508 17,642 0 956
257 [VERIZON COMMUNICATION§  92343VBT( X N o - B 9/972016 aTRo7_ | 12,398 1347 - L L. N 0 1018
258 JFNMA POOL #AL4191 359 3138ELUR2 X 18072014 _|_ 42572017 207, 218] 0 -1
250 [FNMA POOL # AL4191  35% _ 313BELUR2 _ X _ |- N . N - 11612014 | 52572017 i 103] KL . [ 5
280 [FNMA POOL # AL4191  35% ~ 3138ELUR2 _Xx N . LT bV | wnorora | smsno17 T 206 218| . . 0 -2
261 |FNMA POOL # AL4191 359 3138ELUR2 X 10612014 | 612572017 73 7 0 -4
262 [FNMA POOL # AL4191 35% _3138ELUR2 x | - . R R - 1R02014 _| 6252017 1ag| 154 of . 8
263 |FNMA POOL # AL4191 359 3138ELUR2 X VSR04 | 77252017 121 177, 0 £
264 [FNMA POOL # L4191 “35%  3138ELUR2 X 30/2014 | 772502017 243 256 [ 13
285 |FNMAPOOL WAL4197 3594 3138ELUR2 | . X .. . T - 164 | &252017 | _ sal O e o Tl 0 -3
266 |FNMA POOL W AL4191 359 3138ELUR2 X 1Rw2Ms | 85017 115] 122 9l -7
267 [FNMA POOL £ MA2884 359 3 FES X 11102017 | 7252017 451 465! 9 14
263 [FNMA POOL #MA2884 359  31418CFEQ_ X - N R W212017 | 7252017 50| R R N o . -1
289 JFNMA Py 53 31418CFE9 b.4 11172017 842017 44,800 44,852 [1) 32
70 [FNMA POOL # MA2864 359 _ 31418CFES X N . B 272017 8rar2017 4628] 4,596 - 0 - £
271 [FNMA POOL # MA2864 ~ 359 31418CFE9 _X . . . . 32772017 | 8257 | 347 235 o . 8
272 [FNMA POOL MA2879 __ 404 31418CFV1 X w2016 | 1252017 128] 135) 0 -7
273 JUS TREASURY N/B 1 25% 12] _ 912828099 x | . - ~ N 11202017 | 472017 15,009 15,008 B 0 3
274 lUS TREASURY N/B 1 25% 12/] _ 9120828U99 X L d.7 . L 120207 | 4M372017 15,015 15078 0 9
275 Jus TREASURY N/B 1 25% 12~ 912828ug9 X 10017 _ | 4ner20i7 5.007 5002 0 5
276 [FNMA POOL #AL419T 35%  3138ELUR2 X R 173072014 | 1272572016 182) 182 [4 -10
277 [FNMA POOL # AL&191 _ 359 3138ELUR2 X 1612014 __| 17252017 105 1 9| 0 5
278 [FNMA POOL # AL4191 _ 359 3138ELUR2 X 132014 | 172572017 219 22 0| =12
FNMA POOL # AL4181 354  3138ELUR2 X . . 17612014 21252007 .. 88, B 92 _ N - 0 _— -4
FNMA POOL # AL4191 _ 35% _ 3138ELUR2 X 1302014 ) 2r25r2017 175, 185) 0l =10
281 [FNMAPOOL #AL4191 354 3138ELUR2 | X _ N 1612014 | ans2017 104 11| _ 0 - 8
FNMA POOL # AL4191 359  3138ELUR2 _ X _ . B = 13072014 | 37250017 209 220, - N 0] -1
ENMA POOL # AL4191 _ 35% _ 3138ELUR2 X, 1602014 __| “ar5r2017 103 109| 0 -6
234 [FNPOOL#MAID27  40%] 31418CLHS X - L. N .| sneot7 | osezoy o 197] R 208 - R of . . M
285 [FN A3027 . 40% |  31418CLHS X 8r72087_|_ 9/2572017 ag 42 9 -3
286 |[FN POOL 4 MA3027  40% | __3141BCLHS X 612772017 _|_ 912912017 5,149 5171 9 =2
287 |FN POOL # MA3027  40% | 31418CLH5 . X - - i [ snero17 | ermaea7 | 25,346, 25,411 N R N - 0| 85
268 {F N M A POOL #MA3038 45% _31418CLUS X 52372017 [ 7R572017 83 50 g L
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Part |, Line 6 {990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

"

PR

Touls Gross Costor Other Basis Experses Net Gam
Amount Sales o] and orloss
Long Term CG Distbutonsl 67,422 Capital Gans/Lossss 5,685,608, 5,258,584 407,022
' Shon Term €G.D 0| Other sales| 0 9
Check "X -
Check "X~ Purchaser Expense of Sale
o include se Acquisiton Dam Date Gross Sales Costor Valuation and Cost of Net Gan
Descnption _____ cusiP 8 n Part Iy Purchayar Business | _Method Acqured Soid Prce Other Basis Method, Dy or Loes
289 [F N M A POOL #MA3G38 4 5% __31418CLUS X 62712017 | 77252017 8 9 1
280 [F N M APOOL WMA3038 4 5% _31418CLUS _ X . N o 52372017 | 8252017 B B 27 B .9 -2
291 |F N MA POQL #MAJQ3S 459 1418CLUG X 62712017, | 825017 55 0 E
292 [F N.M A POOL #MA3038 4 59 31418CLUS X 7212017 | 872572017 5 0 =4
203 |GNMA [ MAA129 |~ 45% 12 361795557 % . _ _ _ 1218 | aeono17 206{ B . . o. 15
294 [GNMA || MA4129__ 45% 14 36179S5S7 X 127772016 | 30282017 15,371 9] -103
293 {GNMA || MA4125_ 45% 14 _ 36179SSS7 X 120772016_| 472012017 360 0 25
208 [ANDEAVOR " 03349M105 X . N 7242017 | 81172017 N 969 ~ . N Q -37
o7 [anpesvor g3momios | X 1302017 | anero1 249 0 51
298 |ANDEAVOR 03349M105 X 1RO2017_ | 912772017 9711 0j 2,261
299 |GNMA Il MA4129 45% 14 36179SSS7 X N R 121772016, | 21202017 K R . [ -3
300 |APPLE INC. 037833100 X i - 71282008 | 11/1472016 0 8,759
301 |APPLE INC ~ 1 037833100 X N 7128/2008 | 127202018 _ - 0| 77
302 |APPLE INC . | . o37833100 _ X R . A7 | esroy - - 0 988
303 |APPLE INC 037833100 X N7 | 61872017 ) 110
304 |APPLE INC 037833100 X - | wtzzoty | e2t2017 . 0 218
308 [APPLE INC 037833100 X 7r24r2017_| 8172017 9 2¢
308 [APPLE INC 037833100 X 3132017 | 9/18°2017 0 101
[BNY MELLON FOC EQ OPP-M _ 05569M475 X - _ 1= . 12732015 | 1072472016 B 2,240] B - [} 114
BINY MELLON FOC EQ OPP-M _DS569M475 X 11/22/2010 | 1072472015 8,760, -/ 1,701
BNY MELLON FOC EQ OPP-M  05565M475 R N 1172272010 | 1172172018 10,000] 0| 2,055
10 [BNY MELLON FOC EQ OPP-M  05569M475 X . L. R 12712016 | 17232017 _ 32,230 . . 0 942
F 05569M475 X 112202010 | 1232017 7,758) 0] 1,337
[312 [BNY MELLON FOC EQ OPP-M__ D5569M475 | __ X _ N - 112272010_) 53172017 20,000 ~ . 0 5413
PPLE INC. 037833100 X 81672018 _{_11/1472016. 422 9 -39
FNMA POOL MAZB7S  40% _ 31418CEV1 X 12912016 |_5/1872017 20,193 -0 =]
}_._FNMA POOLMAZB7Y  40d _ Jt4iCFyl__ | X .. - 12092016 | 52572017 . 427 R ( 0 B
FNMA POOL MA2B79 4 0! 31418CFV1 X 12/502016 | 6250017 711 ) 40
ENMA POOL #MA2907__ 40 31418CGRS X 11172017 | 272502017 0 4
FNMA POOL #MA2907 __ 409 31418CGRS x. | . .. _ N 1112017 | ans2017 81 0| 5
319 [FNMA POOL #MA2907_ 4 31418CGRY X anro17__| aRspoi7 65 0 3
320 [FNMA POOL #MA2907 409 _31418CGRD X 1112017 | 47282017 131 [ -4
321 [FNMAPOOL #MA2907 409 31418CGR® | X _ | . _ D 220017 _| . Ar25017 108 . .- 0 s
322 [FNMA POOL #MA2907 _ 404 __31418CGRS x - 111172017 " | 522872017 177] 9 =10
323 [FNMAPOOL # AL4191 35%  3138ELURZ _ X _ B 1612014 | SR252017 118 R .o . k]
324 [FNMA POOL MA28T9 4 0% _ 31418CFV1_ X .. . _ - N 12972016 | 2252017 . 162 I - - Q .8
FNMA POOL MA2879 __ 4 0_ 3141BCFV1 X N 12092016 _| /25017 197| 0 -1
FNMAPQOL #MA2907 409  31418CGR9 | _ X _ 22017 | 5257017 141 0 -8
FNMA POOL #MA2007 404 _ 31418CGRS X AN T_| 672572017 290 0| 17
FNMA POOL MA2879 4 0% __31418CFV1 X 120072016 |__ 47252017 241 [ -19
FNMA POOL MAZ879 4 09 __ 31418CFV1. X R . 12/9/2016 | S/10/2017. N 25,092] — . [N Q R -157
F N M A POOL #MA3038 4 5% 31418CLUS X &27P017_|_oresro17 9 £
F NMAPOOL #MA3038 45%  31418CLUB _ X _t .. C - | 72017 | ersi0i7 - - 0 7
ATAT INC L. 00206R102 _ X . . D o &8R016 | 127202016 | | .- . - e D) - 135
ATATINC 00206R102 b3 1232007 | 6/812017 0 3
ATAT INC R 00206R102 X . . - L /82016 61872017 R [4 -36
JATAT INC 00206R102 X 681201 68017 — 794
336 |ATATINC. 00206R102 X 712412017 | 81712017 - ol 15
337 [AT&TING |- mz08Rr102 X R B D 842015 | 9182017 R 0 £
338 |ABBOTT LABORATORIES 007824100 X 482014 | 121202016 0 7
339 |ABBOTT LABORATORIES 12824100 X 112017 _| 772452017 0 93
340 |ABBQTT LABORATORIES 002824100 _X . _ . - o 13112017 | 152017 i — - - [ 1,543
341 |ABBOTT | ABORATO| 002824100 X_ 172017 | si1apo17 o 23
' 342 |ABBVIE INC 18% 514  00287YANS X R 552015 | 10/27/2016 R 0 82
I 343 |ADOBE SYSTEMS INC 00724F101 x "1 .. ~ . _ 1 aupois | 120018 . 0 .=
344 JADOBE SYSTEMS INC 00724F101 X 45017 [ 81712017 0 S4
348 |ADOBE SYSTEMS INC  _ | . 00724F101 HE3 N - N 4152017 9/1872017 . . - o 143
348 [FNMA MA3078 30% 7/ _ eBcM4d |7 x R R e N 6262017, | 77252017 _ ... - R 0 -2
347 [FNMA MA3078 30% 71 " 31418cMa3 x 6620171 8nsmeo17 0 2
348 [FNMA MA078_ 30% 7/ . 31418CM43. X B R R 62672007 | 972572017 - . 0 3
349 |FIDELITY NATL INFORM 3871 31520MAMS X 2305 | 72402017 0 327
350 |[FORD MOTOR GREDIT CO_J__345397WD1 X 11672014 | 10/28/2016 9 158
351 [FORD MOTOR CREDIT CO 4 345397WD1 | . X _ T N &772012 | 1077872016 10,097 . - 9 . 97
352 FORD MOTOR CREDITCO_ 4 345397WD1 x &7/2012 | 1073172016 10,097 9 1A
353 |F NMAPOOL #MA3038_45%  31418CLUB X o R R | TsRar017 | ers2017 R _ 465) [ -37
354 |FORD MOTOR CREDIT CO 3] _345397XA6 X . 1. I 1073172016 | 41412017 _ . 5018 0 - e
355 |GNMA POOL || MA3597 359~ 38179R7.2 X 41972016 _|_ 101412018 34,876 9 13
358 |GNMA POOL I MA3587 369  36179R7J2 | . X | o T T 1 ansnots_ | ororote | _. 569 N . of . =
TIGNMAMAI24? _ 50% 11 36170RTC3 X 6712018 [ 10/2072016 9@+ 0 8
358 |GNMA MA3247 50% 11__36178RTC3 X 6712016 | 111202016 482 90 40
359 [GNMA MAI247  _ 50% 11 _ 36179RTC3 R _ I B o 72016 12712018 |5.924L . [ 123
360 |GNMA MA3247 50% 11~ 36179RTC3 X &72016 | 1272012016 578 9 =




1/4/2018 12 26 45 PM - XXXXXXX0174 - 223 - PIT - LOCKHART J M ALLY HERC 1

Part |, Line 6 {990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross. Cost or Other Basis Expenses Net Gain
Amount Sales D and ortoss

Long Tarm CG Distabutons] 67,422 Capetal Gains/Losses . 5,665,608 5,250,584 407,022
Short Term CG Dt o Other sales| T o [} 0

Check X f )

Check "¢ Purchaser . Expense of Sale
o inciude .a Acqusiton Date Datn Gross Sales. Costor Valuation and Cost of Net Gain
cusip ¥ inPart V. Purchasar Business_| Mathod Acqured Sold Prica Method D or Loss

36179SE.12 X 7126/2016 10/6/2018 68,238 [ Q
179SE2_ | X _ . B . . . 7r26/2016 | 1072072016 1,362 _ - 0 .7
381795487 X 825/2018_| 10/2072016 101 [y -4
361795457 X &/25/2016 |_10/202016 101 g 4
_3BITISNST X . . R . R 9r22/2016_ | 1072020186 20 . R - - 9 P
38179SJ87 X a252016 | 117202018 153] 9 8
X 8252016 | 117202016 153 0 7
X . B A 972212018 | 11/20/2018 31 - - ol -1
X 52016 | 127202018 3 0 -12
X 8252016 | 122072016 263 g -‘g
X 9222016 | 120202016 53] R . . - E
X B 8 - 8252016 | 172002017 199} 0 9
- dLx R N 8252016 | 17202017 199 [ ]
361798487, [ X | I _ B 92212016 | 1202017 . 40| _ - Q . 2
351798457 X 12772018 | 17202017 40 0l -1
361705JS7 X . . 82572016 | 22072017 107| N .. - . . 0 S
38179SJs7 X 82512016 2720217 107] 2 0] -5
38179587 X 9/22/2016 _| 272072017, 21 7 9 2
379 [GNMA || MA3B73_  30% 38179SJ87, X = - . 127772016 272002017 21 - 2 - 0 1
380 |GNMA 11 MA3S73  30% 361795487 X 8r5°2018 | 37212017 24,106 25,113 9 1,007
381 |GNMA Il MA3873  30% 8] _361795J57 x | N a2s016 | w2017 | . 24,106] 25,112 B [ L. 1008
382 JADVANSIXINC . ] 00773Ti01 x - - — 171412004 10/672018 . 336 115] . . . 0| 21
[ADVANSIX INC 007737101 X 111472004 111372016 1 (4 9 1
[AETNA INC 00817Y108 X_ B _ . 1132016 | 114412018 | | 33,353 33,009 . - 0] . 4
IAGILENT JECHNOLOGIES IN]__ 008480101 X 12082015 | 1062018 6.604) 5777 0 827
AGILENT TECHNOLOGIES IN{___00846U101 X 12/972015_| 1011872016 10,449 9,492 0 957
00846U101 X . L . e | emroir 1 gnaorr 1L 660 605 R R 9 5
ALEXION PHARMACEUTICAL] 015351109 X 111472016 | 1272072018 115) 137 0 2
[ALEXION MACEUTICAL| 015351109 b3 1/AROIE | 7RAPT. 525 54| [ 21
[ALEXION PHARMACEUTICAL| _ 015351109 . S — _ 117472016 | &1172017 9.512] _ EXES B . 0 32
JALEXION PHARMAGEUTICAL] 015351109 X 11/472016 9/182017 273 0l 17
392 |ALIGN TECHNOLOGY INC 016255101 X. 152017 | O82017 565) 533 9 32
393 ELLY_EINANCIALINC N 02005N100 X N . N 1. N 72015 _ | 712412017 _B873] _ 924 _ . . B o) -51
394 ALLY FINANCIAL INC 02005N100. X 1/7/2015 /1712017 451 462 O -11
395 JALLY FINANCIALINC | . |._ 02005N100 X .. _ 1712015 91182017 N 687 693 . 0 g
398 |ALPHABET INC/CA-CL'A 02079K305_ X L . - . - . |.era2018 _| 12722016 6,863 _7.33s8) . - . op . . 4n
397 IALPHABET INC/CA-CL A 02079K305 X - o - _ er2r2018 12722016 8,863 7,173 9 -310
308 [Al PHABET INCICA-CL A 02079K305 X R N . | e2roie | 1277n016 2,331 2,391 [ -60
399 |ALPHABET INC/CA-CL A 02079K305 X 7M7r2015_| 121772016 7.779] 8,981 0 809
400 |ALPHABET INC/CACL A 02079K305 X 711772015 | 13017 8,086! 6,961 9 125
401 [ALPHABET INCICA-CL A_ 02079K305 X T = 772015 | 77242017 N . 896 . 69g| [ 0 R | I 300
402 [aL PHABET INCICA-CL A 02079K305 X - M72015_ | B17R017 837 ss‘eL —_— 0 241
403 {ALPHABET INCICACLA | _ 02079K305 _ | _ X .. | . . I _ N 772015 | /1872017 _ 1866] 1,39 o 0 474
404 |AMAZON COM ING _ 023135108 _ x Lo . | _sne011 | 1272002016 3084 __ 792 R of . 2,292
3 |AMAZON COM INC 023135106 X, _ 52802011 | 71242017 2,059] 39| 90 1,663
408 [AMAZON COM INC 023135106 X B _ B . 52872011 8N72017 969 198) o) m
407 |AMAZON COM INC 023135108 X s28r2011 | oaro17 1,964 396 0 1,568
408 |AMERICAN TOWER CORP 03027X100 X a/18/2015 | 12202016 1,287 1,152 9 13
409 |[AMERICAN TOWER CORP 3027X100_ X . . B B /1872015 62017 7217] . 6 049 ... - 0} 1168
410 F\MERICAN TOWER CORP 03027X100 X 6242015 | 32017 2,749 2,289 9 466
L 411 JAMERICAN TOWER CORP. 0302, X 62572015 62017 2,062 1,743 o] 349
412 ]AMERICAN TOWER CORP_ _| _ 03027X100 | . X P - 252015 | 6212017 | . _ 3,304 2474 _ . _ N . - 0 . 920
413 [AMERICAN TOWER CORP |~ 03027X100 X 782015 | e12n7 8 484| 6.172] g 2311
414 [FNMA MA2930 40% 3| 31418CHG2 X ~ . 447 | 7125207 N 450 474] e of 24
415 [FNMA MA2930 40% 3] 31418CHG2 X o 442017 | 1250017 naf 18] _ . . . - .0 5
418 |FNMA MA2930 40% 3418CHG2 X 41472017 8/412017 30,190 30,184 9 %
A7 |[FNMAPOOL #AL4181 35% 3138ELUR2 _ | . X . i N N 13072014 | 97252017 28] 251 of -3
418 [FNMA AL6223PQOL | 45%]  3138EN4HS X, R I 5152015 | 1072572016 918, 1,000 . - .. O . 82
419 [FNMA POOL # ALB150 _ 40 _ 3138ENZQS X 121162014 | 1072502018 207] 3291 9 22
FNMA MA2930 40% 3] 31418CHG2 X . _ . 40472017 5252017 | 248 259 0 -13
FNMA MA2930 40% 3] 31418CHG2 X 442017 | 5250017 55, 57 9o 2
[FNMA MA2630 40% 3 31418CHG2 X 4/472017 6252017 238] 261 9| -13
FNMAMAZ030 _ _ 40% 3] 31418CHGZ. X o B R N 44017 | 6RSNT so| ] . .. - [ A
FNMA POOL # AL6B95 359 3138EPUV4 X 6812015 | 122502016 231 23g| 0 -7
FNMA POOL # AL6EIS 354  3138EPUV4 X - . . . . .| 7reerms | 1272502018 115] _ 1304 - - - - 9 - S
FNMAPOOL #AL6895 354  313BEPUVA _ | _ X o R Y &B2015 | 172572017 I 5 _ - 0 2
FNMA POOL 9 AL6B9S ~ 358 3138EPUV4 X 7r28/2015_|_ 112502017, 3| k") 0 -2
FNMA POOL # AL6B95 3 5%  3138EPUV4 X _ B ~ ] = _ 12,572018 | 1725°017 18] . 19 . - o . 1
FNMA POOL £ ALGESS 3 51 13BEPUVA X 68205__[_ 27250017 156 162 9 =3
FNMA POOL #AL6BS5 359 313BEPUV4 X! 72872015 | 21250017 78] 81 0 -3
FNMAMA2530_ . 40% gi__amecﬂsz. X . - 4aR017 _| a7 | D) T 63 [ EX)
FNMA MAZ930 40% 31418CHG2 X 4017 _| as017 157] 166| 0 E]
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1/4/2018 12.26 45 PM - XXXXXXX0174 - 223 - PIT - LOCKHART J M ALLY HERC 1

Part |, Line 6 {990-PF) - Gain/Loss from Sale of Assets Other Than inventory

Totals Gross Costor Other Basis Expenses Net Gain
Amount Sales (o} and Adjustments orLoes
Long Term CG Distnbutions| 87,422 Capital Gaina/Losses 5,665 608| 5,258,584 407022
Short Term CG Di [ Other sales 0 o 0
Check X it
Check "X™ Purchaser Expense of Sals
1o Inciude sa Acqumaticn Dats Date Gross Sales Valuation and Costof Net Gain
Deacnpton CUSIP ¥ nPart IV Purchaser Business | _Method Acquired Sold Prce Method DX or Lows
433 [FNMA MAZ930 40% 3| __31416CHGZ X 474[2017 _|_ 872972017 10,084
434 {FNMAMAZ930 __  40% 3/ _ 31418CHG2 | _ I A - N . 44207 | 8rzero7
435 [FNMA MA2930 40% 34 31418CHG2 442017 | _srzsony

436 [FNMA POOL # MA2931__309__ 31418CHHO
437 IFNMA POOL # MA2931__3QY _ 31418CHHO
438 IFNMA POOL # MA2931™ 304 __ 31418CHHO
439 [FNMA PQO| # MA2931  3.09 _ 31418CHHO

27232017 42502017
- " . . ARINT [ W27
2232017 6252017
20372017 10252017

440 |AMGEN INC L 031162100_ | .. N o 9/16/2013 |_10/1672016 R

441 |[AMGEN INC 031162100 10/12/2015 | 10/19/2018

447 JAMGEN INC 565% /3 031162BH2 22472012 "] 282017

443 [AMGEN INC_ 565% 6/ 0311628H2 | H _ T 77212014 21872017 - -
444 |GNMA Il MA3BT3 __ 30% 381798JS7 9212016 | _ 32017

445 [GNMA 1| MA3873 30% 381788087 | _ B - T R 12772016 | 3202017 _ -

440 [GNMA 1 MA3873 _30%, ssi7esusy | ox T | .. _J anoeo7 | aero7_ - - — -
M7 IGNMANMAI873 30w 8] 3s178S487 8r252018” | an0r017

448 [GNMA 1| MA3873  30% 381798457 N N o N 825/2016 | /2072017

449 |GNMA I MA3STS _ 30% 36179SJS7 9rz2rzo18_|_ 3202017

450 [GNMA || MA3873 ___ 30% 381795487 12712016 | 3r20/2017

ASTIGNMA 11 MA3S73  30% 8] _ 36179557
457 [GNMA POOL I MA3874 359~ 381788475
453 [GNMA POOL ITMA3874 3,59 36178SUT5 _
434 [oNMA POOL 11 MA3874 359 381795475
453 |GNMA POOL 1 MA28?4 35N~ 36179875
458 |GNMA POOL 1IMA3874 359 . 361795JT5

457 |GNMA PQQL I MA3974 3,59 36179SJTS
438 [GNMA POOL )) MA3874 3 59 38179$JT5
459 |GNMA POOL 11 MA3875 4,09 361795042
480 [GNMA POOL [1MA3875 409 36179SJU2

2102017 202017
10372016 1172072016
101372016 127202016
107372016 1720/2017
10/3/2018 21672017,
118017 21162017
1072016 _|_2r20n017
11182017 27202017,
10/6/2018, 117202016
10152016 | 1172212018 |

i
|

i
'
'
'
1

461 |GNMA Il POOL #MA4D70_4, 179! 1172212016} 172072017
482 |GNMA 1| POOL, #MA4D70 4 361795QX8_ .| R R 1= 1172272016 | 27202017 R .- .
483 [GNMA 1| POOL IMA4070_4,0 _38179: 12018 |~ anzpmz -

484 [GNMA || POOL AMA4070 4 0{  3681795QX8
485 |GNMA Il POOL BMA4070 40 38179SQX8
488 [GNMA Il POOL #MA4070 401  38179SQX8

1172212018 37017
210017 172017
11/2212016 N7RO17

i

' I3 3¢ 313 2[5 ine > [ D¢ 2 el 3¢ e 2 [ [3¢ ¢ [ 3¢ ¢ f3¢ 3 eI X e el > x¢ [ dd i x¢ [x¢ [ ¢ e e ¢

'
'
i
i
'
!
i
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487 [GNMA It POOL #MA4070 4 0f _3617950%8 | .. N I P 17222018 | 3202017
488 |GNMA 11 POOL #MA4070 4 of T3s179saxs |7 . I C_ 1 anoeo7] ] aeono? . . . B
480 IGNMA 1 MA4129 5% 14 361795857 1272018" | 1202017
470 |AMERICAN TOWER CORP 03027X100 1 N N R N 71242017 | 81772017
471 |AMERICAN TOWER CORP. 03027X100 7612015 | snaron7
472 JENMA POOL #MAZ807 409 31418CGR9 2212017 _|_6/25/2017
FNMA POOL #MA2507 305 348CGRO | X. 1. _ o . N N A I ool [ P R [
FNMA POOL #MA2907 404 31418GGR9 11172017 | _ 77252017
FNMA POOL #MA2807_ 4 04_ 31418CGR9 _ | _ P I 22R017 | 712502017 o R - .-
FNMA POOL MMA2907 40§ _31418CGR9 . | _ - 1 . 11172017 | _12502017 . - -
FNMA POOL #MA2007 404 _31418GGRY 2rnM7 _| 12502017
FNMA POOL #MA2307 409 31418CGR9 i, - N . | T2rn017 | e25r2017 R R R
ENMAMAZS30  40% 34  31418CHG2 X 4142017 5152017
430 [FNMA POOL # ALB150__4 0% 3138EN2QS X 121672014 _|_12/25/2016
FNMAPOOL #AL6150 40W _ 2138ENZQS_ [ X . |. . A R . [ 12n6mo1a | 1252017 R B
ENMA POOL #AL6150 4 0% ~_3138ENZQS x 121162014 | 21472017
FNMAPOOL #AL6150 _ 4.0% _ 3138ENZQS X! 1211672014 17 20| 219]
FRMA POOL # ALEB95 359  3138EPUV4 F I 68015 | 102572016 R 200| £
FNMA POOL W ALBROS 359 3138EPUVA X 7282015 { 10725/2016 145| 150
FNMAPOOL #AL8B3S  35%  3138EPUVA X R T 1 eBrRoi5 | 117252016 222 29|
FNMAPOOL #AL6895 _36%  3138EPUV4 LX . R e b o ] trseors | rimsote | LT - 115 R . .
FNMA POOL # AL6150 "4 0% 313BENZQS X 1211672014 | 1112572016 247] 2&:4
FNMA POOL # MA2931 3G 31418CHHO X . N e R 2232017 | 8232017 9,607 8578 N
FNMAPOOL #MA2931 309 _ 31418CHHO x .. oo _ D _ ] 2ranor | enseo17 498 512) .
FNMAPOOL # MAZ931 309 " 31418CHHG X 2r232017_|_9r272017 33,115 33,080/
FNMA POOL # MAZ931 _ 309 31418CHHO K3 R N . 21232017 | 812572017 T 720 .
£ N MA POOL #MA3026_3 59 31418CLG? X 5222017 | 702502017, 130, 134
F N MAPOOL #MA3026 3 54 __31418CLG7 X 62712017 _|_ 712672017 % 27
FNMAPOOL #MAI026 359  31418CLGT7 _ X .. D . 62772017, | 812572017 32 33| . .. - -
496 {F N M A POOL #MA3026 359 '31418CLG7 X 522017 | SRSRO17 126 139‘7
497 [FNMAPOOLAMA3028 35§  31418CLG7 X R . I 27017 | eps2N7 | . . 25 . . 26, - . -
493 [FN POOL #MA3027_ _40% |  31418cLhs X . - I - snazo17 | mesot7 |1 135 143 . . .
499 [FNPOOL # MA027 "40% | 31418CLHS x 62772017 712602017 27 29
500 |FNPOOL # MA3027  40% | 31418CLHS _|_ X _ |. - o [ enezot7 | ezs2017 | . _ 154 163 R o
501 JEN POOL # MA3027 __ 4.0% | 21418CLHS X enI2017 | 81252017 31 33
302 31418CLG7 X S/2272017 | 812572017 160 165|
503 [YUM GHINA HOLRINGS ING | 96850P109 X . - . 5812011 1062016 | 12 562 6 868| N . R
504 [YUM CHINA HOLDINGS INC | 888502109 X 212013 _|_12/62018, 3,636] 2,428]
1 -
<
}
:
. ;
.
)

[

[P R



1/4/2018 12.26.45 PM - XXXXXXX0174 - 223 - PIT - LOCKHART J M ALLY HERC 1

Part |, Line 6 (990-PF) - Galn/Loss from Sale of Assets Other Than Inventory

[T

Totals Gross Cost or Other Basis Expensas Net Gain
Amount Sales Depracuaton and Adjustmants orloss
Long Term CG Distnbutona 7 :22' Capital GainsfLossea| v 5,665,606 5,256,564 407,022
Short Term CG D 3 Other eales . ) [} [t}
Check "X~ if -
Check " Purchaser N Expenss of Sale

10 Include ma Acqursiton Date Dats Grose Sales Vatuation and Costof Net Gaint

Cysipa in Part v Purchaser Business Method wrad Sold Price. Method [, of Loss
6850P100 X A[2412014_|_12/6/2016 1,678 [Y) KTl
88956P102 X . B o N 52712016 | 12/2072016 919 N - [ ~168
88656P102, X 16 | 712412017 64 0 30
508 [ZIMMER BIOMET HOLDINGS | 88956P102 X SI26/2018_|_ 81072017 Z7.818 0 3055
509 |2IMMER BIOMET HOLDINGS,  98956P102 X .. o - . [ srioe | anom07 6734 B B B 0 769
510 |MELLON OPTIMA LS STRATH __ 999286567, X 412772008 | 1213172018 300,000 9 279
211 |COMMIT TQ PUR MELLON %ﬂ 999788880 X 122702016 | 20272017 6,668 9 Q
812 [MARATHON PETROLEUM Cd | 56585A102 X N ~ ~ 57312018 21112017 11,390] ) 2,281
513 |MERCI NG | $8933v105 X 8112016 | 121202016 1.828 0 83
58933Y105 X 626/2017 | 8172017 624 0] =37
. - | 58s33v105 _ I3 - - N 62672017 | /182017 659 R 0 2
518 [MICROSOFT CORPORATION] ~ 504918104 X 9/22/2015 | 101132016 8,553 9 2,011
517 |MICROSOFT CORPORATION| 594918104 _ X _ - - 92212015 | 7/2412017 - 736 [ 300
518 [MICRON TECHNOLOGY INC 595112103 X, . . . 1132017 61372017 .. 58613 0 1,582
519 IMICRON TECHNOLOGY INC | 595112103 X |_t2erte | 7res72017 15,537 ) 5,085
520 |MICRON TECHNOLOGY INC | 585112103 | _ . X N B 1312017 _| 772602017 10,458 [ 2620
521 |MIGRON TECHNOLOGY INC | 595112103 X 282017 | 772602017 598 0 -39
522 [MICRON TECHNOLOGY INC | 585112103 X 1111412016 _|_ 77262017 1,195 0 487
523 IMICRON TECHNOLOGY INC 555112103 . N . 11/14/2016 | 712772017 23,867] o 9,884
524 IMARATHON PETROLEUM CQf__ $6585A102 X 1111272015 | _1/3072017. 26,114 o 3,437
525 [MARATHON PETROLEUM G| 56585A102 X _ o - 2112016 | 212017 N 13,289 - e 4,846
526 [MICRON TECHNOLOGY INC 595112100 X . - o B 11/114/2016 832017 15,248 - 0] 5513
827 IMICRON TECHNQLOGY. INC | 5e5112103 X 11/11/2016 | 8/3/2017 7,485 o 2735
528 [MONDELEZ INTERNATIONAL] 609207105 | __ X __ R - 12202016 | 911872017 «ﬁ( R R 0 . 34
61174X109 X 11372014 _|_12r202018 1,315/ g 618
61174X109 X 111372014 712472017, 524] 9, 292
. 61174X108 X . e . . W14 | 172017, 543] 0 at
81174X109 X 1132014 | 9n8017 567 0 335
95112108 X 1141112016 | 872017 14,112/ L) 5318
609207105 __ I3 T N | 12202016 | 87017 438 [ 3
INYSE EURONEXT 20%] 628491487 X 10172012 | 3302017 20058 0 124
536 [NYSE EURONEXT. 20%| _ 629491AB7 X 101/2012_|__330/2017 5,014 9 7
837 [NYSE EURONEXT 20%) 629491AB7 | X __ — . R 7NaIZ014 | 302017 5014 0 79
FNMA POOL W ALG895 354 3138EPUVA X 12/572018 | 62572017 34 of -1
FNMA POOL #AL6895 354  3138EPUVA I3 N 6812015 | 17252017 158 [ b
FNMAPOOL #AL68SS _ 359 313sepuvd | _ x| o . 72812015 | 72872017, 40 e .. 0 -1
1 [FNMA POOL #ALBBOS ~ 359~ 3138EPUVA4 X 121572016 _|_ 702572017 40 9 -1
2 [FNMAPOOL WALSB9S 35W _3133EPUVA _ 3 R . . TR82015 | 84n2017 4,159 N [+ 3
FNMA PQOL #A16895 3 5% 3138EPUVA X 12/572016 | 8/4r2017 4,159) 0 1
FNMA POOL #AL6395 _35W_ 3138EPUVA X 6872015 8412017 16,145 0 29
FNMAPOOL #AL6895_ 35%  3138EPUV4 X 1. K . - 82015 | 8252017 473 . — - - J 0 _16
FNMA POOL # ALDBS7 3% 21 _ 3138ERED7 X 47RO17 | 57252017 117| 0 4
FNMA POOL # ALSBG7 3% 211]  3138ER6D7 X o _ N 472017 812572017 143] B B B L. . B 9 .4
FNMA POOL # ALBBST 3% 21]  3138ER6D7 X, P I _ a7 | ws2v7 | 0 178 PR . - 0 - €
FNMA POOL # ALO867 3% /1] 3138ER6DY X 52412017 | 712502017 59 0 -2
350 |FNMA POOL, # ALSBS7 3% 2/1]  3133ER6D7 X . . R R . aTR07 | ens017 L 160| _. R [ e
$51 |ENMA POOL 8 ALSB67 3% 211{ _ 3138EREDT. X s2AR017_| 8252017 53 9 =2
$52 [FNMA POOL # AL9B67 3% 21| 313BEREDT X! 472017 | 9rR5017 145| 0 4
853 [FNMAPQOI, # AL9867 3% 2/1] . 3138ER6D7 oX - . . R SRAI017 | 92T — ag - R L -t . 9 -2
534 [FNMA ALD121 40% 7i 3138ERD31 X 114172016 1272502016 336 0| -2
| SSSIENMAALDI2] _ 40% 74 138ERD31 X 11412016 | 1250017 362] 9 23
856 [FNMAALO121_  40% 74 _ 3138ERD31_ X_ N R T [ 31018 | 2142017, 13825 R .- 0 . -1se
£57 [FNMA ALG121 40% 7 3138ERDIT_ X 1172016 | 22502017 361 3] =24
558 [FNMA AS7601 40% 70 313BWHNTS _| _ X i - 2572016 | 10252016 33 of . 3
559 |FNMA AS7601 40% 76 313BWHNTS x R . . _ | enoote | t1ors20i8 | 235 _ - R . 0 . 25
560 JLAM RESH CORP 512807108 X 71007 | enargir 355 ) 21
361 L AMRESEARCH CORP 34|  512807AQ1 x I - N 5/23r2016 | 1011372018 10,100 0 130
362 |LAM RESEARCH CORP _ 341  512807AQ1 | . X | R . . N a3072016 | 10172016 10,100 . _ . . 0 -197
563 |LILLYELIA CO 532457108 X 1202016 [ 1272072018 737 L} 81
564 LILLY ELI & CO R 532457108 X R R 1 o 1200016 | 6772017 12,690 0 392
585 [MARATHON PETROLEUM €] _ 56585A102 X 111272015 | 1272002018 1,484/ 0 -158
586 |ALLERGAN PLC GO1774108 X §/19/2016 | 1272072018 578 9 104
587 [ALLERGAN PLC N _ GOI77JI08 _ X . . B 51972016 | 772472017 750 _ [ . 68
588 |ALLERGAN PLC G0177J108 X 519/2016 | 81772017 454 9 -1
589 [ALLERGANPLC _ G0177J108 X .. . = 5192016 _] 9182017 B _ 444 B 0] - -1
570 [FHLMC GOLD G05938  S0% _ 3128M74X1 | = x _~ _ SR A 71972010 | &n52017 _ 76 0 4
571 [FHLMC GOLD GO5938_ 509~ 3128M74X1 X 7197010 | 7152017 29 0 2
[ 572 |FHLMC GOLD GO5938 _ 509 _ 3128M74X1_ X C 1 . 71192010 | 8152017 . 13 0 . 4
573 [FHLMC GOLD.GO5938 5,04~ 3128M74x1 X 7192010 | 9N5017. 53 9 -3
574 |[FHLMC GOLD GOB773_ 309 3128MJ2F6 X 84017 __| 0152017 58 Ly a
[ 578 [VERIZON GOMMUNICATION 343VBTO X R - R 10/62016 | 317017 6,199 - J 0 558
878 [VISA INC-CLASS A SHRS 92826839 X 71072016 | 1212072018 781 L 9 =35

-

. — e



1/412018 12 26 45 PM - XXXXXXX0174 - 223 - PIT - LOCKHART J M ALLY HERC 1

Part |, Line 6 {990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Touls Gross Cost or Other Bams Expenses Net Gan
Amount Sales jo] and or Loss
Long Term CG Distnbutions] 67 422 Capitsl Gams/Lossas 5 665,606 5,258,584 407,002
Short Term CG D 0 Other sales| 0 0 o
Check X" if
Check X Purchaser Expense of Sals
1o Includs sa Acqursiion Date Date Gross Sales Costor Valuation and Costof Net Gan
Descnpton CUSIP # in Part [V Purchaser Busness | Mathod Acquired Sold Method D of Lots
577 JVISA INC-CLASS A SHRS 92026C639 X 172472017 | 712472017 0, 165
578 VISA INC-CLASS A SHRS 92826C839 N L N 12412017 | 81772017 . . of . al
@ [VISA INC-CLASS A SHRS 92626C839 X, 1724r2017_} 91872017, = 0 17§
580 [VOYA FINANCIAL INC 929089100 X 10222015 _|_12/26/2016 1,606] 16°7 0 21
581 IVOYAFINANCIALING | " oeo0asiog X% |- . - or2p018 | TRar201T | 752 L oeal - - 0 62
382 [VOYA FINANCIAL INC 929089100 X 1072212015 "] 8H772017 a79) 407] 0 -20
583 INANGIAL INC 1 X 1072202015 | 9182017 767] 814, 9Q A7
584 MELLS FARGO & COMPANY | _ 949748101 X N . N N 9102015 | 12/20/2016_ L 1,124 1,052 N [+ 72
538 IWELLS FARGO & COMPANY 97 X - 1242017 | si20i2017 9,504 .97 0 =397
588 TVELLS FARGO & COMPANY | 649746101 X 102015 62212017 2,117 2.105] 9 7
587 IAELLS FARGO & COMPANY | __ 94974610t X _ 112211999 | 7172017 | 41,283 17,905, of . ... 23378
588 |WELLS FARGO & COMPANY | ™~ 940748101 X - - 71172017 4,404 1,640 0 2,764
538 \WELLS FARGO & COMPANY [ 949746101 x o 91072015 | 7172017 550 526 R [ 2
90 [WILLIAMS COSINC 969457100 X - 2772018 | 127202016 | | 307 305 R o) 2
591 mmmsgps INC 959457100 X C - 92018 | _1namo1y 31,267 233,882] (1) 2,505
592 [YUM? BRANDS INC 888496101 X R 412472014 | 1272012016 843 550 [ 93
593 |YUM! BRANDS INC 988488101 X T - - 41612017 81772017 765| 648, .0 19
5§94 |YUMI BRANDS INC 988498101 X AIBRO1T_| 9182017 758 646 0 109
598 [FHLMC GOLD POOL #G0B714  3128MJYN4 X _ . N 92872016 | 41572017 R 166| 175| of .. 9
598 |[FHLMC GOLD POOL #G0871  3128MJYN4 X 92872016 | S/15/2017 143 152 9 9
597 [FHLMC GOLD POOL #GO871 | 3128MJIYN4 __ X N N T A I emems | snoro17. N 19,005 18,530 K R N 0 525
598 [FHLMC GOLD POOL #GOB71{  3128MJYN4 X e . . o 9r28/2016 | 611572017 . 160 _ 170 . o -10
599 [FHLMC GOLD POOL C91738 4 3128P74X8 X - - 2472014__| 10/15/2016 171 182| ) -\
800 [FHLMC GOLD POOL C817384_  3128P7AX8_ | _ X .| . R R 2672014 | 1011572018 N 86, X1 - 0 R S
601 [FHLMC GOLD POOL 91738 3126P74X8 X 1112015 _| 1011572018 86, 92 9 4
€02 [FHLMG GOLD POOL C91738 4 3128P74X8 X 27412014 {_11/15/2018 103] 109) 9 8
6_03_1 FHUMC GOLR POO), ¢91738 3128P74XA _ X . P, . . 2672014 ) 117152018 .5 P - - - o 3
604 |FHLMC GOLD POOL C91738 __ 3128P74X8 X 121172015 | 1171572018 51 85 0 4
{605 |F 8P74X8 X _ /414 | 1201572016 138 147| 9 8
808 |FHLMC GOLD POOL 917384 3128P74X8 X . R - N 2672014 | 12/1572016 N 69, R 73{ . R R 0 .
807 |F OLD PO 738 31268P74X8 X 1201 12/152016 ggi 74 %) 5
FHLMC GOLD POOL €51738 3128P74X8 X __2AR014 10152017 99| 105 0f =)
FHLMC GOLD POOL C917384  3120P7dx8 _ | _ X. | .. . . . . . 1| .. R 2672014 | 17152007 | 50 52 . . R 9 2
FHLMC GOLD POOL €01738] _ 3128P74X8 X 1211172015 | 171572017, 50 53 0 3
i1 [FHLMC GOLD POOL C81738  3128P74x8 X . R R 1. 2042014 | 2152017 101 107 [ £
2 |[FNMA AS7601_ 40% 7 3138WHNTS | X - L I T a2sn016 | 11252006 | | _ 72 I/ . a . S
[FNMA AS7601 40% 74 3138WHNTS X 102018 | 117252016 717 771 0 54
 [FNMA AS7601 40% 74  3138WHNTS | X | B N _ . 8252016 | 12/9/2016 5,070 5207 0 o7
IPANERA BREAD CO CL A 69840108 X - 4RU2016 | 5252017 314 218 0 95
[PANERA BREAD CO CL A €3840M108 X 5972016 | 5/2572017 941 650 0 291
17 IPANERABREADCOGL A | _essaowios | __ X . |_ . o . _| smnows 6/52017 _ 13,817 9,527 - . I o 0 4,29
PANERA BREAD COCL A £9840W108 X - 4N82016 | 7192017 9,765] 8,534 9| 3231
319 [PANERA BREAD CO CL, A 69840W108 X - . N N N SOR016 | 7182017 | 3.150] _ _ 2,165 . B o) 985
620 |PANERA BREADCQCL A BIB4OWLO0S _ x b . . - _ R 5232016 |_ 71907 315 212 o 103
621 [PEPSICO INC 713448108 X a/4r2013__| "1272002016 943 734 0 209
822 |PEPSICO INC _ 713448108 x | . - ” B - 612012 | 1272002016 | 1,047] 675 . 0 372
823 |PEPSICO INC 713448108 X, a0z | _weroz 22,181 14,320 Q) 7.881
624 [PEPSICO INC 713448108 X 6172012 | _IR&2017 11g] @1 9 48
828 IACCENTURE PLCCLA G1151C1Q1 X o R R N 117712014 101772016 9,204 6,676, ~ _ [ 2818
626 [ACCENTURE PLC-CLA G1151C101 X 115872014 | 10772016 3253] 2229 0 924
| 827 JACCENTUREPLC-CLA [ G1151C101 X 11/26/2016 | 1272012016 123) 1171 0 2
628 |ACCENTURE PLCCLA  _| G1t51C101 L N T 3707 | _ 4/S5R2017 6,751 7123 _ N of - 372
820 JACCENTURE PLCCLA G1151C101 X w7017 | 82017 6.927/ 8,873, 0 54
) [ACCENTURE PLCCLA | _ G1151C101 3 i . V172017 | 6212017 | 9,132 6,998] R [ 134
{ JACCENTURE PLC-CLA _G1151C101 X — I I MI2NT | &7 || _ 78972 8,123 . . 0 - 5
IACCENTURE PLCCLA G1151C101 X 11726872016 | 62672017 10,424 10,293 0 131
) JACCENTURE PJ,CCL A _GI151GI01 _ X - - E2014 | 6292017 R 2 3%2 15,140 [ .22
IACCENTURE PLCCL A Gusicin_ | ox . I B . 1172872016 | 8292017 _ . 3440 3,391 R o 49
[EATON CORP PLC G29183103 X &/472015__[ 1212072016 1,365 1120 0 245
EATON CORP PLC _ _ 629183103 X ®4r2015 | 77242017 789 560} _ [ 29
EATON CORP PLC 629183103 b3 832015 6/812017 2,203 1,67 Q 528
EATON CORP P(C G29183103 X 8/472015 8/8R017 734 560 9| 174
EATON CORP PLC 629183103 X . L. . o2 | aezon7 | N 14,686 L B o 5728
[PANERA BREAD CO CL A 69840W108 X 412012016 41812017 12,187, 8437 | 0 3,670
PANERABREAD COCLA™ | _69840W108 | __ X . N B T N 41192016 | 252017 T 21,633] . 14,958 0 8,677
FNMA AS7601, __ 40% 74  3138WHNTS X . . . _ .1 enoame | 122018 49,594 50,762 B - N 9| -1.168
FNMA AS7601 40% 7LSIMMMNTS X 8172016 | 120252018 1,048 1,127 90 79
FNMA POOL AS7844 3 0% X . N | Janer017. | e2s2017 B 105) 105) - o -0
FNMA POQ| AS7844 3 0% X 41972017 712572007 229 230! 1] -1
FNMA POOL AST844___3 0% X /9017 | 77252017 a3 33 0 9
FNMAPOOL AS7844 _ 30W  3138WHWES | . X - R I T Tanerer | ensro17 236 R arl R B 9 -
FNMA POOL AS7844_3 31 3BWHWES X a7 | 8rsemy 34 ) 9 0
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Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory :
Totals Gross Costor Other Basis Expenses Net Gam
Amount Sales D and Adustments or Loss
Long Term CG Dretnbutom]| 67,422 Capial GainalLosses| £665506 _ 5258564 407,02
Short Term CG D 0 r sales 0 0 0
Check =XC if
Check X Purchaser Expense of Sale
to include sa Acqursition Date Dats Valuation and Costof Net Gan
Description cusiP in Part IV Purchaser Business Method Acquired Sold Method D or Loss
€49 [FNMA POQL AS7844__ 3 0% _313BWHWES X 41182017_|_ 912502017 9 A
850 [FNMA POOL AS7844 3 0%  3138WHWES X R . aB2017 | 252017 . . - o °
851]F NMAASBO4  35% 34 3138WUSKQ X, 6152017 _7725/2017 Q 4
852 [FNMAASSS49 __ 35% 34 3138BWJSKO X 8212007 _| 712572017 0 -1
853 [FNMAASBS49_ _35% o _3138WSKO _ | X . N o N 6152017 | 82572017 0 1
654 {F NMAAS49~ " 35% 34~ 3138WUSKO X 6/27/2017_|_ 872572017 0 2
853 [F N M AASBI4S 33_;3 1IBWISKO X 6152017 | 972572017 0 -2
858 [F NMAASB049, 35% 34 _3138WUSKO _ | _ X _ . . B | &272017 | 972572017 - o 1
€57 |FNMA POOL & ASS451 3,5% 4 __3138WKQD0 X $19/2017 | 772512017 0 -3
858 [FNMA POOL # AS9451 35% 4 3133WKQDO X 51972017 | 872572017 Y 5
FNMA POOL W AS9451 35% 4 3138WKQDO X R R SM92017 | 9252017 _ 0 -4
[ 860 [FNMA POOL # AUS278 509 _ 3138X5605 X| 1462014 __] 1012672016 0 -
€61 [FNMA POOL # AUB278 _509  3138X56Q5 X N 162014 | 11252016 R 9 2
FNMA POOL # AUB278 " S509 _3138X56Q5 x 1. 182014 | 1212502018 0 -1
[883]FNMA POOL # AUG278 509~ 2138X5605 X 1672014 172572017 9 2
684 |FNMA POOL # AUS278 50%  3138X56Q5 3 10672014 | 20252017 R 0 1
663 [FNMA_POOL 1. AUB278 509 3138X56Q5 X - 17612014 22572017, 0l =21
FNMA POOL # AUSZ78 509 3138X5605 X 1/302014_ | _4r252017 9 =31
| 887 INIKE INC CLASS B _ 654108103 X N R 12/2172015 | 91472017 o 45
683 [NIKE INC CLASS B 654106103 X 71192016 /1412017 ) -683
669 [NIKE INC CLASS B N 654108103 X N N 4212015 | ©1ar017 oj 682
NUCOR CORP e} _G7034810s | x__ | . 41242013 | 1272002016 . R 0 184
| 671 NIKE INC CLASS B 654306103 X 120472015 | 84142017 9 -1,000
872 [NUCORCORP, _ . | 870346105 _ X _ 412472013 |_ 712412017 B 0 333
NUCOR CORP 670346105 X 412412013 | 982017 0| 108
NVIDIA CORP 87066G104. b3 11172016 | 1272002018 9 94
€75 INVIDIA CQRP. _ 87086G104 X _ = o 1171172016 | _&132017 _ R ] 4009
878 |NVIDIA CORP 67066G104 X 1111172016 | 6/16/2017 9] 2,026
NVIDIA CORP 670666104 X 712420171 81772017 0 -18
NVIDIA CORP R 67086G104 __ X, | N R R /1172016 | 91807 R . o .. 83
N CORP PLC 629183103 X 172017 | 91872017 9o 58
680 INGERSOLL-RAND PLC G47791101 X 12/32013 | 1272072016 9] 432
INGERSOLL-RAND PLC.  _|  G47791101 X B B B B N 12732013 | 7242017 _ 0 .. T05
INGERSOLL-RAND PLC G47781101 X 1232013 | "a172017 L4} 308
INGERSOLL-RAND PLC . GATT91101 3 _ N 12032013 | 9182017 o . 343
INVESCOLTD  _ G491BT108 X R - _— 71202016 | 1272012016 | N B iy 189
INVESCO LTD G491BT108 X 72072016 | 712412017 0| 241
688 [INVESCOLTD _ G4918T108 X N - 7r0/2016 | aM72017 | ~ 0 52
637 INVESCOLTD GA4918T7108 X - 7r20r2016 | 911872017 1,004 8: 2| 0] 162
_ NABORS INDUSTRIES LTD GB359F103 X 101282016 | 1173072016 10,500, 7.858 0| 2,642
689 INABORS INDUSTRIES LTD_ | _ G6359F100 _ | _ X _ | _. R 1 | 10282018 | 12/672016 ~ 2053 ______1451] _ [ 0 . . 802
0 |NXP SEMICONOUCTORS N NE598X109 X N 9/1672016 | 1011372018 1,016 854 - [0 1682
6§91 [NXP SEMICONDUCTORS NV|  N6596X109 x| . _In22016 | 10132016 | _ _ __ 5,992 4,750 R _ [ 1,232
692 INABORS INDUSTRIES LTD _GB35HF103 _ J S I 2| - 8016 | _12/872018 8o03g| 4,825 - - - 0 3214
693 [NXP SEMICONDUCTORS N NE598X109 X 71122016 | 102772016 8,100] 6,534 0] 1,566
894 |NABORS INDUSTRIES LTD G6359F103 x| - N - . | amroty 81772017 441 N - qf 253
695 [NABQRS INDUSTRIES LTD G6359F103 X 36017 | oot 735 0 =355
€98 INXxP SEMICONDUCTORS NV N6596X109 X /2172016 | 10132018 5,912 0 1,197
€97 [FNMA POOI| ¥ AUGZ7S 50% _ 3138X56Q5. X o N N _usrzmd _ 55RM7 ~ 3,7ﬂ . 0 27
630 |FNMA POOL #AUB278 509 ~ 3138X56Q5 X 11612014 512572017 18] 9 1
€99 [FNMA POOL #AU6278_ 509 __ 3130X5605 _ X 162014 | 672502017 222 0 =19
[T00[FNMA POOL # AUEZ78 SO 3138X56Q5 | X_ . - . 1612014 | 772572017 10 1 [ .
01 [FNMA_POOL # AU6278 5 0% X 1762014 87252017 o] L1} 0 -1
' 702 [FNMA POOL # AU6278 _ 5 0% 3 B . 11612014 9252017 _ B 10| 11 N N . 9 -1
[ 703 [FNMA POOL # AY5580_ 359 _ox, . R . @806 | 10252016 . 714} . 753 N - 0 -39
704 [NIKE INC CLASS B X 12/472015_| 1202072016 1,030| 1324 9 294
708 |NIKE INC CLASS B X . R - N 120412015 | 772472017 1,189 1,324 [ -135
06 [ORACLECORP . 225% Y 6 B T - I 4292016 | 212802017 20294) 2063 - 0 -339
(70T [PNC FUNDING CORP 5 57% X 21172007 212017 25,000 24,887 d 113
708 |PALO ALTO NETWORKS INC| _ X R 0/1672016 | 12/20/2016 128 1ag| R [ -20
709 [PALO ALTO NETWORKS INC | X 372572015 ] 1212012016 639 694 0 -£5
' PALO ALTO NETWORKS INC, X 252015 ) 3172017 16,744 19,997, Q -3,253
[711 |PALO ALTO NETWORKS INC X_ _ . _ - 5/612016 o N 7,442] 8,571 B B 0 -1.129
[PANERA BREAD COCL A X 4r20r2018 | 1212072016 1,278) 1,307] L 29
713 [NXP SEMICONDUCTORS N ] X _ ” . L _ 2/4P016 | 107277016 . 3,800] 2965 Q 235
¢ [NXP SEMICONDUCTORS N V] X B I B /412018 1012812016 20,928 15,967) 9 4.961
715 {NXP SEMICONDUCTORS N M X 21412018, 117272016 19,874 15,207| e "] 4687
718 [NXP SEMICONDUCTORS N | x _ 1 . N B 2/412016 111172016 6933 5,398 B .- 0 1,535
' 717 [NXP SEMICONDUCTORS NV N X 21172038 | 117112016, 16,601 11,137 0 5464
FHLMC GOLD G08733__ 359 X 120872016 | 171572017 144 148] 9 4
3 [FHLMG GOLD GOB733 _ 354 3 . - 12/872016 | 21572017 138] 142 0) -4
FHLMC GOLD G0B733 359~ 3128MJY79. X 1ero18_ | 3ns2017 175 179 9 4
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Part|, Line 6 {990-PF) - Galn/Loss from Sale of Assets Other Than Inventory

Totals Gross Cost or Other Baws Expanses Net Gain
Amount Sales D and orLoss
Long Term CG Orstnbutons] 67,422 Capral Gains/Losses| 5,665,606 5,258,584 407,022
Short Term CG Di 0 Other sates| o [} o
Check =X if T
Check X" Purchaser ) Expenss of Sale
1o include » Acqumibon Dats Date Gross Sales Costor i Valuaton and Costof Net Galn
Descnpton CusiP 8 In Part IV Purchasar Business Method Acquired Sokd Prica Other Basis Method [v. or Loss
FHLMC GOLD GOB733 _ 359 _ 3128MJY78 X, 12016 | 4nS2017 | 2a8| . 239 g -7
FHLMC GOLD G08733 _3 5% __ 3128MJY79 X . 1272016 | 51572017 - 274 ELD R R _ . 0 .1
FHLMC GOLD G08733 2,54 3128MJY79 X - 12/82016 52272017, 24,621 24,554 0) 67
FHLMC GOLD G08733 359 _ 3128MJY78 X 1282018 | /152017 14,815 14,732 [+ 83
FHLMC GOLD GOB733 354 _ 3128MIY79 X e L - . 12872016 | @1572017 . 53 . _ 545 . . -9 14
FHLMC GOLD POOL #G0871 1~ 3128MJIYN4 X 8r28r2018 [ 117152018 13 140| e =]
FHL| POOL #G0B71{  3128MJYN4 X orzerz018 | 121152018 | 208| 21 [v) =13
[FHLMC GOLD POOL, #GO871]  3128MJIYN4 x 1. - T - N _eanoie | 1152017 24 238 N . 0 14
FHLMC Goul 260871 MJYN4 X or2a018_| 21507 149| 187 0 ]
FHLMC GOLD POOL #G0871] _ 3128MJYN4 X 9282016 | 3152017 113 120] 9 7
FNMA POOL # BC0BAS_ 309 3140EU6XZ X - s T 62172018 | 37250017 122 126 R [ -
FNMA POOL £.8C0885~ 30% _ 3140EUBX2 X 62172016 | 4192017 32,785 33,628 ) 843
FNMA POOL # BCOBBS 309 _ 3140EUBX2 X B - 1 ezizo1e | 5017 179) 184 [ 5
FNMA POOL # 8C0885 309 “ateoEuex2 | _ _x __ | . . N 62172016 | 5257017 | 150 154 0 -
FNMA POOL # BCO885 309 __3140EU8X2 X 8412017 | 2502017 128 137] 9 -1
FNMABC1168 _  40% 68 314DEVUNS X ~ e . N ar3172018 | 10/2572016 815 877) 0 62
[FNMA BC1168 40% 64 3140EV NS x 81172018_|_11/25r2016 504 543 0 -39
FNMA BC1168 40% 64 3140EVJUNS X &31/2018 | 12/9/2016 43,710 44,727 0 1017
8 [FNMA BC1188 40% ai 3140EVONS _ X ~ . B N 83172016 | 1272522018 871 934 . _ 0 67
FNMA POOL # BCOBBS 304 3140EUBX2 X 82172018 | 22572017 159) 184 9 5
PIONEER NATURAL RESOUR _ 723787107 _ X R R 9NMe2018 | 62017 194] ™ 175) . [+ 19
2 IPIONEER NATURAL RESOUR ~ 723787107 B S . 112096, | ¥6R017 10,069 8,951 . . - 0 Lne
PIONEER NATURAL RESOUR 723787107 X 21772015 | 36R017 1,355 1,101 0 254
PIONEER NATURAL RESOUR ___ 723787107 X R R - 2172015 | 81772017 _ 182 157 R of 25
PIONEER NATURAL RESOUR 723787107 X 7015 | _an8polr 273 314] 9 41
PRES & FELLOWS OF HAR 3| 740818AMS X 101872016, aTRo17 9,032 9,983 0] -951
7 |PROCTER & GAMBLE ¢O 742718109 X R R 1132015 | 122012016 1,686 182 N . [ . 1%
PROCTER & GAMBLE CO. 742718109, X 1n3po15_ | 7ra017 833 011 0 -28
PROCTER & GAMBLE CO 742718109 X 172612018 |__7/2472017 13,246 11,864 0, 1382
PROCTER & GAMBLE CO 742718108, |___ X_ N R 612016 | 772412017 9,714 8,582 N [ 1,132
PROCTER & GAMBLE CO 742718109 X 14872016 918/2017 930 780 1} 150
QUALCOMM INC 747525103 X! 10/14/2016_|_317/2017 7,530 8,529 0 995
[QUALCOMM INC ~ _ 747525103 X N . . 1072772016 | 372017 _ 9,847 . 11,944 . B 0] -2,087
QUALCOMM INC 747525103 X srrRo1s | _anznoty 1,738 1,901 9 -163
QUALCOMM INC ™ _ 747525103 X - . 922016 47202017 13,109 15,845 0j -2,736
QUALCOMMING. . __ |_ 747525103 X . . - _ . _ 9212016 112017 11,455 o __13,310] 0 1,865
[QUALCOMM INC 747525103 X 91212018 53072017 9177 10,141 0 964
QUALCOMM INC = 747525103 | _ X _ B N 8872016 573012017 9177 10,043 B 0| -668
QUALCOMM INC 747525103 X N N i 21672018 | 53072017 574 632 —.-9 58
ROYAL BK CANADA___125% __78010UD20 X 102014 | 21222017 5,003 4,998 Q 5
ROYAL BK CANADA _ 1.2531 . 78010UD20 3 o €nor014 | aBRO7T | _ 15,002] R 1agad| T [ [ 8
ROYAL BX CANADA _ 1259 ™ 78010UD20 X 1002014 _|_ 81672017 15,000 14,994 0 L
BROADCOMLTD _ . Yose27109 _ . _ X __ L. - N 9/1672016 | 1272072016 _ 183 72 N . 0 1
BROADCOMLTD, . _Y09827109 _ x C — [ U 12212015 | M172017 | 222 . 144 _ . 0 78
BROADCOM LTD Y09627109 X n7e0e_|_anipor 5,766) 3,939 0 1,827
FNMA 8C9007 40%11] 3140F5AHE _[ . X _ . = 12/9/2016_ | 17252017 _ .. 456 481 . o P S =25
FNMA BCI007. 40% 111 _ 3140FSAHE X 12192016 | 272502017 483 510 9 27
FNMA BC9007 40% 11 3140F5AHE X 12/9/2016 | 32502017 447] 412 0 =25
FNMA BCI007 40%11] 40FsApe | x| . o _ 127W2016 | _ 442017 45267) | __ 4547 . . R R 0 -209
FNMA BCI007 40%11] 3140F5AHS X 1292018 | “4n252017 415 439! 0 24
[ 771 [FNMA POQL #BD148p 359 3140FBLES X 92872016 |_11/25/2016 42 44 9 -2
2 [FNMA POOL # BD1480 3 5% _ 3140FBUES5_ X o o _ - | onarois | 122572016 T a2 44 R K N 0 -2
St c 713448108 X 6172012 | 81712017 357] 203 I 154
PEPSICO INC _| _ 713448108 _ X . N N 4611999 | 241872017 115] a7 R 0 8
775 [PETROBRAS INEL FIN_ 6 125 “71845WALS X . . . R _[ 12n1az014 | 10m018 . 10,000} 10,075) . R 0 75
PFIZER ING 717081103 X 10/272013 | 10/8/2016 3,356 3073 9l 282
[Z7T|PFIZER INC N 717081103 X . - 81672016 | 10/6/2016 F 342] [ 7
178 |PFIZER INC - 717081103 X _ b . . N . " 7772009 10/8/2018 . 3,355 1,484 - - o] 1891
PEIZER INC 717081103 X - 772009 |_12/2002018 328 18| (1] 180
1 780 JPFIZER INC, 717091103 _ X L _ 7(7/2009 5242017 4,358 1,991 0 2,367
31 |PFIZER ING, 717081103 X - - 712009 | 5242017 30,792 14,072, 9 16720
782 [PHILADELPHIA PA SCH 5 717683505 X 10720r2018_| _ 87212017 20,883 20,000 9 983
783 [PEPSICO INC .. 713448108 X . . . B 8172012 anao17 | 459| | _Zg - 0 189
784 [FHLMC GOLD POOL C817384{  3128P74X8 X 2602014 _| 21502017 50 53 g 3
785 [FHLMC GOLD POOL. C91738{  3128P74x8 | _ X _ | N T - 22015 | 21507 D N 54 0 4
788 |FHLMC GOLD POOL C91738{ . 3128P74X8 X _ _ .. . . 2412014 V812017 8,115 6,152 . . 0] 37
787 [FH1IMC GOLD POOL C91738 4~ 3128P74X8 X 12112015 | 38Roi7 3,057 3,113 g -56
788 [FHLMC GOLD POOL C917384  3128P74x8 | _ X__ | _ _ N . 32612014 | 3BV 2,937 298 i R ) . %
(788 [FHIMC GOLD POOL C91738 ] 3128P74X8 X V2672014 | 3182017 19 126| 0 7
790 |[FHLMC GOLD POOL €91339{ _ 3128P7PY3 X 2/412014 | 101572016 141 151 0 -10
781 IFHLMC GOLD POOL C91339 3128P7PY3 - X — - - N 2404 111572016 141 1811 . . - aj -1
(792 [rHLmMc GOLD POOL €91329]  3128P7PY3 X 242014 __| 1211512018 128] 13§1¥ 9 -8
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Totals Gross Costor Other Basis Expenses Net Gan
Amount Sales [, end or Loss
Long Term CG Distnbutons| 87,422 Capital Gains/Loases 5,665,606 5258584 407,022
Short Term CG O o Other sales i 9 0
Check =X 1If
Chack "X™ Purchaser Expense of Sate
o include se Acquisiton Gross Sales Castar Valuaton and Cost of Net Gain
escripton CUSIP # in Part v Purchaser Business | Method Prce Other Baws, Method Dy or Loss
93 JFHLMC GOLD POOL C81339{ _ 3128P7PY3 X 141 151 0 =19
FHLMC GOLD POOL C91338 4 3128P7PY3 | X . |_ . . B 124 LR - . 9 9
795 [FHLMC GOLD POOL C91339d  3128p7PY3 X 5.854) 5937/ 9 -
FHLMC GOLD POOL €51339 {__ 3128P7PY3 X 72 77 [+ 5
FHLMC GOLD POOL C918264  3128PaQ73 | . x _ | . _. 99 105 - 9 2
FHLMC GOLD POOL C91928] _ 3128P8D73 X ;ne{ 104 LY =}
FNMA POOL 8 AYS580 359 3138YKFWS X 677 714) o 37
FNMA POOL # AYS580 35M  313avkFPwe | x| . R R 838 884 R N R [ 48
FNMA PO ! YKEWE X, 43752 44,705 0 953
FNMA POOL # AYS580__ 354 3138YKFWE X 475 501 0] 26
__ _35% 84 3138YNLK{ . X . N ~ N 455 459 - ol 14
35% 313AYNLKI X 118 122) 0 4
FNMA AY8429 35% 84 _ 3138YNLK1 X 52| 53] B 0] - -
FNMA AYB3429 35% B  3138YNLK1 LoX . - h 54 55, B . 0 -1
FNMA AYB429 35% 84 _ 3138YNLK1 X - 149 154] 4 5
FNMA AYB429 35% 84 3138YNLK1 _ _X B . B - 67 70| 0] -3
FNMA AYB429 35% 6o 3138YNLK1 x 138 143 9 5
FNMA AY8429 35% 8] 3138YNLK1 X 189 195| a £
FNMA AYB8429 3138YNLK1 _ X _ 140 |44J[* B N B N Q) . -4
[FNMA AYB4: 3138YNLKY x B - 3 26,004 28,616 g 218
13 [FNMA POO! N 314QEUBX2 | X . ~ N . N 222 229 B .0 .7
14 [FNMAPOOL #BC0885 309  3140EUBX2 X - . = N 313 322| .9 -9
ENMA POOL #BC0D88S ~ 309  3140EU6X2 X 277 285 0, ]
318 [FNMA POOL # BCOB8S 309  3140EUEX2 X . L - - N - 249) . 259 B [ 7
FNMA POOL # MA2705_ 309 _ 31418CAF1 X 7 7] 9 0
FNMA POOL # MA2705 309 31418CAF1 X 33 2 0
| 810 [FNMA POOL, #MA2705 304 31418CAF} X_ . . - . ES) - B 9 o
820 [FNMA POOL # MA2705 309 31418CAF1 X 243 9 10
[ 821 |FNMA POOL KMAZ2705 309 31418CAF) X 7] 0 ]
822 [FNMA POOL W MAZ705 _ 309  31418CAF1 X_ . _ N 38| - - -9 1
3 |[FNMA POOL # MA270S 04 3141BCAF1 X! 3 0 0
824 |FNMA POOL # MAZ705 309 31418CAF1 X 268)| 9 1
825 [FNMA POOL # MA2705 _ 309 _ 31418CAF1 X 1 . . B T o 0 N 0 0
428 [FNMA POOL # MA2705 ~ 309~ 31418CAF1 X N 38 0 9
827 [FNMA PQOL W MA2705 309 _ 31418CAF1 X i R B 38 0 -
828 |[FNMA POOL W MA2705 309~ 31418CAF1 D S . ; ; _ . 223 R . .9 4
829 |U S TREASURY NOTE 9126268247 X! 14,548 9 39
830 JUNITED STATES TREAS 137 912828201 X ] 18,898] . . O . 5%
831 JUNITED STATES TREAS 24~ 912828A42 X - N 5,049] 0f 107
832 {U'S TREASURY NOTE 21 912828F 21 X 5,064 9 0
833 JU STREASURYNOTE 2129 e12828F21 | __ X . | . _ T N 15,192 - e - - - 0 _ 72
834 [USTREASURY N/B__ 225%|  912828G38 X 10,395/ ) S0
835 [USTREAS INFLLINDX 1375 812828MF4 | X . L N 17,732, B — - 9 582
838 JUNITED STATES TREAS_11]  912828N83_ XL . — . . _ 471272016 | 10/1172016 5,020 P I I 0 -17
837 JUNITED STATES TREAS 11]" 912828N63 X 916/2016_| 10/11/2016 5,020 0 13
838 [UNITED STATES TREAS _11]  812828N63 X . . R 916/2016 | 6122017 4,985 1. - - 0 48
839 JUNITED STATES TREAS '1,1]  912828N63 b 9/16/2016 712017, 29_99% 9 =294
[ 840 JUNITED STATES TREAS 11} 912828N63 X, 92212016 _| 62772017 4,984 9 A5
[841 JUNITED STATES TREAS {1] _912828N63 X_ I . H 022016 | TNTRMT | . . _ 4986) . . R 0 -43
842 [UNITED STATES TREAS 11] _912828N63 X 103172018 | 8407 9,973 0 72
[ 843 [UNITEQ STATES S_1 912828N X 103112016 | 872212017 4,91 9 34
[244 [UNITED STATES TREAS 11] _912828N63 | X | . - - L 102412016 | 872372017 | 9,979 R - 9 - 68
| 843 JuniT TREAS 1]  912828N63 X 10M172016 | 832017 9,979 9 -66
[848 [FHLMC GOLD A95828 4 5% 312044PM7 X . - _ ) 11122015 | 1onsn201e a4 [ -4
[847]FNMA POOL # MAZ705 | 309 31418CAF1 x 1 . . . . . 9282016 | 1272502018 | | a1 R . .- 0 A
[ 248 [FNMA POOL # MA2705 ™ 309" 31418CAFY X 71812018, 1RS2017, 242 0 -19
49 [FNMA POOL # MA2705 _ 309 _ 31418CAF1 __ X R 9PM016 | 172572017 - 35 R 9 -
850 |FNMA POOL # MAZ705 _ 304 _ atatecaFt | x| _ . . R mnowe | 2es2017 | T 189 . . N 0 7
851 [FNMA POOL # MA2705 309 "~ 31418CAF1 X i srergon6 | 2rspom7 % 9 -1
852 [FNMA POOL # MA2705 _ 309 31418CAF1 X N R R 1002017 | 272572017 2 N [ o
883 [FNMA POOL W MAZ705 ~ 309 31418CAF) X mrz»@e# 1202512018 217 0 +
854 [FNMA POOL # MA2737 309 31418CBFO X 812/2016 Ensmus 176 0 -z
855 [FNMA POOL # MAZT37 303 3M418CBF0 | _ X - o [ - [ .Bnaote | 115252018 189 _ . . [ .7
856 |FNMA POOL # MA2737 309 31418CBFO X 81272016} 1272572018 175 0 L4
837 |UBS COM MTG TR 2012C1 3] _ 90269GACS X - R 4412012 [’ﬂmrzow . .7 . 0 -2
858 [UBS COM MTG TR 2012-C1 3] _90269GACS X — .. .o 1172016 | 20102017, . - . R .9 . 2
889 |uBS COM MTG TR 2012:C1 3| " B0265GACS X 412412012 | V102017 bl g -1
860 lUBS COM MTG TR 2012.C1 3] _ 90269GACS | . Xx_ | __ . _ _ . R V112018 | w1007 B 2 - 0 .o
381 U S TREASURY BOND_ 309 __812810RM2 X 9972015 __{ 10/19r2016 22.003 of 2164
[862{U'S TREASURY BOND __30{  612810RM2 X! 992015 | 172672017 9,794 0 128
863 |U'S TREASURY BOND _ 30 912810RM2 X - B 91672015 | 1262917 19,568 R [ 55
854 ]U S TREASURY BOND ~ 3 912810RM2 X o015 1r26r2017 4,857] 0 85
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Part |, Line 6 (330-PF) - Gain/Loss from Sale of Assets Other Than inventory

Totals Gross Cost or Other Basia Expenses Net Gain
Amount Sales D ang or Loss
Long Term CG Distnbubans| 67,422 Capital Gains/Lossas, 5 665,606 5258 584 407,022
Short Term CG D 9| Other ales! 0 [ 9
Check "X it
Check "X Purchaser Expenss of Sale
0 include isa Acqursisan Date Date Grose Sales Costor Valuation and Costol Net Gan
Descnption CUSIP # in Part iV Purchaser Busness | Mathod Acquired Sold Price Other Bawis Mathod O or Loss
865 |U S TREASURY BOND__ 3 912810RM2 X 702015 | 3162017 4860 4,812, 0 8
866 |U'S TREASURY BOND _ 259 __912810RS9 X . . N - - _ 182018 | v132017 8614 . 10,533 0 _. 1919
$87 |y S TREASURY BOND__ 251 912810RS9 X 83172018 1207 1,535 28,418, 9 -4.883
368 [U S TREASURY BOND__ 25{ _912810RS9 X 7252016 3132017 4,307 5239 o 932
889 |UNITED STATES TREASBR 3 __912810Rv2. | x  [. . . . . . . . R 8017 | 9512017 . 818 R R 9 - o718
870 |FHLMC GOLD A95828 _ 459 _ 312044PM7 b.d 12/17/2010_| 1111572018 085 9f -18
FHLMC GOLD A96828 459 _312044PM7 X o/18r2011 | 1111572018 121 9| 54
| 872 FHLMC GOLD A95828 _ 4 5% 312944PM7_ { = X __ | . 1. B B 130/2014 [ 1111572016 - 246 - - o -18
FHLMC Gi 45 12044PM7 X 1141212015 | 1171572016 82 9 5
FHLMC GOLD A95828 4 53 312944PM7 X 1201772010 | 1211572016 833 90 -16
378 [FHLMC GOLD A95828 _ 459  312044PM7 _ | X _ | . - R . 9182011 | 1211572016 102 _ . o 8
FHLMC GOLD A95828 459 _312944PM7 X 32014 | 12/152018 208 0 =18
FNMA POOL # MA2705 309  31418CAF1 X R 182016 | 3252017 159| of . .6
FNMA POOL # MA2705 _30] ar418caFt | x| __ _ . I . | srer2018 | 22572017 23 . - O -4
FNMA POOL # MA2705 "3 31418CAF1 x 75812016 | 412572017 192] 0 ]
FNMA POOL ¥ MA2705 304  31418CAF1 X — . or282016 | 412502017 _ 27 0 -1
[ENMA POOL 9 MA2705  307__31418CAF1 X 1R0R017_|_ 42502017 26| 9 9
[FNMA POOL # MA2705  309__ 31418CAF1 X 9282018 552017 4992 9j -213
FNMAPOOL X MA2705 301 31418CAF1 X — N 7082016 | 52572017 137] 9 7
FNMA POOL # MA2705 309~ 31418CAF1 X 912812018 | 5/25/2017 20 o 0
FNMA POOL #MA2705 309 _ 31418CAF1__ | _X__ R R o N 113072017 512572017 . 27 . N . ) [4
FNMA POOL ¥ MA2705 ~ 30 ~ 31418CAF1 x| - ol 782016 | _6/2572017 210] 0 2
[FNMA POOL # MA2705_ 309 _ 31418CAF1 X onre01e | ~errspo17 5 0 g
FNMAPOOL # MA2705s° 307 31418CAF1T | X .. . - 1PW2017 | 6252017 29| [ 1
ENMA POOL # MAZ705 3 21418CAFY x 1302017 | 262017 22 9 0
FHLMC GOLD A95828 459 312044PM7 X 1211772010 | 1572017 343 .0 6
FHLMC GOLD A95828 459 31 2944PM7 K3 — - - e | W152017 af R 9 2
2 |FHLMC GOLD A85828 459 312044PM7 X 17302014 | 315207 98, 0 7
{893 [FHULMC GOLD A95828 454  312844PM7 X 111272015 | 152017 22 1] 2
894 [FHLMC GOLD A95828 _ 454  312944PM7 3 . 1211772010 |_ 452017 2| N [ 13
832 |EHLMC G 45%  312944PM7 X SI1672011 | 411502017 35 ol 5
5828 459 _ 312044PM7 X 13072014 4152017 175 0 13
897 |F OL Q42594 3132wF3E7 | | X . . . 9202016, | 1152017 199 - - - . O -1
FHLMC GOLD POOL Q42593 " 3132WF3E7 X orgree | 211502017 152] 0 £
FHLMC GOLD POOI, Q425931 3132WF3g7 X | e2er016 | 3152017 181 _ [ -10
FHLMC GOLD POOL Q42594  3132wF3E7 X I R or20r2016 | arzanor7 | 25,213 _ . . I 0 898,
FHLMC GOLD POOL Q42591 3132WF3E7 X 92972018 | 4NnSR017 184 9 <11
FHLMC GOLD Q43258 359 3132WGTRS X 1 N - 12802018 | 1152017 20 - of . - -2
IFHLMC GOLD 043258 359 _3132WGTRE X 12082016 | 21152017 /0] 9 2
FHLMC GOLD Q43258 _ 359  3132WGTRS X 12/8/2018 MS217 498, 9] 15
FHLMC GOLD 043259 359 _3132WGTRS x_ . - . L T 2mame | ansoi7 | L F3]] IR . [ .
IFHLMC GOLD Q43259 359~ 3132WGTRS X 1282016 | 5152017 269 - 9] -1
FHLMG GOLD Q43259 _35% _ 3132WGTRB8__ X B I 12782016 | /152017 N 14,508 N N U T — - o . 17
FHLMC GOLD Q43258 359 " 31azwgTRe, | x . [_ . _ T . __| tzerms, |_sns2o17 R . . . . O - 2
FHLMC GOLD Q43259 359  3132WGTRS X 1202016 | 711572017 152] 0 E:}
FHLMC GOLD Q43258 359 3132WGTRS _| X . . N 122016 | 81152017 | a7 _ _ 0 .5
FHLMC GOLD Q43259 359 _ 3132WGTRS b 122016 | snsi2oty 173] 9 5
[FHLMC GOLD POOL Q50341 | 3132XSLX6 X 8472017 | 9152017 EL 0 -1
MIFHLMCGE0921 __45% 2  31335BAWS x . - . - o 162017 | 71152017 199, 0 -15
FHLMCGE0921 ""45% 2| _31335RAWS X 61207 _| 7150017 40 0 -3
FHILMCGB0921 _ 45% 24  31335BAWE X ene017 [ 8152017 0 13
FHLMC GOLD A95828, 459 _312944PM7 X_ . . _ | 1wn22015 | ansotT | [ . .3
FHLMC GOLD A95828 ~ 454 ™ 312944PM7 X 1111202015 | Si5r2017 9 -39
FHLMC GOLD A95828 459  31294aPM7 _ | _ x - . ~ R 11422015 | 51512017 38) - . o .3
D IFHLMC GOLD A95828 _ 459  31204apM7 | | __ X . . | danrrzot0 | snseo7 | 566| . R g9 -10
FHLMC GOLD A95828 — 459 312844PM7 X onerot | 15017 70 0 5
FHLMC GOLD AS5828 459  312944PM7 X I T 17302014 | 552017 | 141 i [ RS
FHLMC GOLD A95828 459 31204aPM7 | x_ | . .. _ _ | t2rizr20t0 | ents2o17 | 812| - . . o .15
FHLMC GOLD A95828 459  312044PM7 X 91872011 | 61572017 100) 9 E:)
[FHLMC GOLD A95828  45%  312544PM7 X . R A 1302014 | &15°2017 202 .. of -15
FHLMC GOLD A95828  45% _ 312944PM7 X 911672011 S162017 4,336 0 83
FNMA POOL # MA2737 _ 304 31418CBFO X 8112/2016_[ 22572017 203 0 -7
FNMA POOL #MA2737 309  31418CBFO x 1 . . _ R BA1272016 | 3252017 211 . R -
FNMA POOL # MA2737 309 _31418CBFQ X 1272016 | 42502017 221 9 2
FNMAPOOL #MA2737 309  31418CBFO _ | __ X . o - - a122016 | 52572017 ~239) - )
FNMA POOL # MA2737 304 _31418CBFO_ | . X . I _ 81212018 82512017 306 . . - 9| -12
FNMA POOL # MA2737 ~ 309~ 31418CBFO X, 81272018_|_7r252017 277] 0 -10
FNMAPQOL # MA2737 307 3t418CBFO _| _ X N . N 672772017 | 712612017 S [ [
FNMA POOL # MA2737_ 304" 31418CBFT X 8122018 | 825017 2686 9 =11
FNMA POOL 4 MA2737 309 31418CBFO X| 672772017 | 872572017 A 0 0
5 [FNMA PQOL, # MA2737_ 307 31418CBFO X o B . —|[Tanzr016 | er2soi7 | 37| [ -12
3 [FNMA POOL # MA2737__ 309 31418CBFO X 62772017 _|_9r25r017 34 9 4




Part i, Line 6 (990-PF} - Gain/Loss from Sale of Assets Other Than Inventory
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Totats Gross Costor Other Basis Exponses Net Gain
Amount Sales Depreciatian and Adjustments or Losa
Long Term CG D 87,427 Capital Gains/Loases| 5,865 606 5,258,584 407,022
Short Term CG Dx 0 Other egles ) 0 ]
Check "X™ it
Check "X Purchaser Expanse of Sale
to include sa Acquisiton Datp Dats Gross Sales Costor Vatuation and Cost of NetGan
Dascnption CUSIP # in Part Iy Purchaser Busness | Mathod Acqurred Sold Prca Other Basis Method Dy or Loes
037 [FNMA POOL #MA2752__3 3T418CEWS X B3172016_|_10125/2016 229 221 of 12
938 [FNMA POOL #MA2752 309 31418CBWS x_ |- - R . R 83172016 | 117252016 | _ 191 201 R [ -10
[839 lEHLMC GOLD A95828__ 459 312044PM7 X 1302014 |_enenmv 8,847 8742 9 5
940 |FNMA POOL # MA2737 309 21418CBFQ X! 81272018 | 17262017 22| 248] [ =10
941 IFNMA POOI, #MAR7S2 309  31418CBW3 X . . . T | entzoe | 1272572018 T 201 . . o . -10
942 [FNMA POOL #MA2752 3 31418CBWS X 812018 | 12502017 419 449 9] 21
943 [FNMA POOL #MA2752 301  21418CRWA. X 112102016 | 1252017 52, 54 9 2
944 [FNMAMA2775 25%10] 31418CCM4 X - _ R 101172016 | 372502017 78 80| - 0 -2
943 |FNMA MA2775 25% 100  31418CCM4 X 0/1872016 | “325/2017 29 40 9 -1
848 [FNMA MA2775 25% 1 31418CCM4 X 91372016 | 425/2017 526] 543 0 17
047 [FNMAMAZ775  _ 25%10] 31418CCM4 X | N N - 101172018 | 472572017 R | ) g 3
941 |FNMA MA2775 25% 30| _31418CCM4 X, 1016/2018 | 47252017 48 =0 9 -2
949 [FNMA MA2775 _ .25% 10] _31418CCM4 X Ll 9132016 512502017 411 = A5 0| -14
950 [FNMA MA2775 25%10] “3tatacems f x| L 101172016 | S2572017 . 75 R 0 -2
951 [FNMA MA2775 25% 10{_"31418CCM4 X - 10182016 | 5252017 37 39 9 2
952 [FNMAMA2775 _ 25%10] 31418CCM4 X R N N 932018 | 67252017 56| I [ -19
953 |FNMA MA2775 25% 10 31418CCM4 X 101172016 | 6/252017 103 17 0 A
934 [FNMA MAZ775 25% 10| 31418CCM4 X 10/18/2016 | 672572017 52 54 0 -2
958 [FNMA MA2775 25%1 31418CCM4 X . - 8/1372016 71252017 565) 534) . . 0 — 19
958 [FNMA MA2775 25%10]  31418CCM4 X 101172016 | 77252017 103 18] 9 3
957 [FNMA MA2775 _ 25% 1 31418CCM4 _ X - - . _ 101872016 | 772572017 N 51 83 of -2
FNMA MA2775 25% 1 31418CCM4_ X 1011172016 | 872372017 . 9,121 9,330] _ N N 0| -209
FNMA MA277S 25% 10| 31418CCM4 x i 91132016 | _8r52017. 574 593 0 =19
_ 31416CBN3 x o . _ 83172016 | 2/232017 39,220 40,133 B 0, 812
31418CBWG, X 1uRyme | 27232017 4647 4675 9 28
31418CBW X 83172016 _|_ 272512017 571 600) 0 -2
[963 IFNMAPOOL #MA2752_ 301 31418GBWA. | _ X B B - _ | 1zp1e | 22802017 71 74 9 -3
964 [FNMA POOL #MA2752 309 31418CBWGS X 1212016 | 352017 249) 257, 9 ]
FNMA MA2775 25% 10 31418CCM4 X 913/2016_]_10/25/2016, 351 363 9 -2
FNMAMA2775 _ 25% 10| _ 21418CCM4 N — . L . _ |Tenacois | 11252016 || 3856 378 0] -t2
FNMA MA2775 25% 10| _ 31418CCM4 X 0/11/2018 | 117252016 67, 69| 9 2
FNMA MA775 25% 10 31418CCM4 X 1011672016 | 11/25/2018 33 34 9 -1
FNMA MA2775 25%10) _31418CCM4 _ X - N 94132016 | 12/25/2016 B 373, 388 N . 0] -13
FNMA MA2775 25% 10| " 31418CCM4 X 101472016 | 12/25/2016 ) 70 9 -2
FNMAMAZ775 _ 25% 10| 31418CCM4 X R B N 10182016 | 1212572016 34 a5 B .. [ -1
FNMAMA2775__ 25%10] 31418CCMA4_ x| _ -~ . 91132018 | 172502017 ] 424] 439] - J— 0] =15
FNMA MA2775 25%10]  31418CCM4 X 1011172016 | 17252017 7 &0 0 -3
FNMAMA2775 _ 25%10] . 31418CCM4 X - R e N 10M8/2016 | 172572017 39 _ 20 0 -
[ENMA MA2775 25% 10/~ 31418CCM4 X 10111/2018_| 872512017 104 108| 0 4
FNMA MAZ775 25% 10| 31418CCM4 X 10/18/2016 | _B/25/2017 52 54 of . 2
FNMAMA2775 . 25%10] 31418CCM4 x 1 . B . _ 91132016 9252017 T 616) - 637 -0 -
FNMA MA277S 25% 10]__ 31418CCM4 X 11172016 _|_ 972572017, 1 1 0 0
FNMA MA2775 25%10] at4isccma | X | - — - 101182016 | 872572017 E) ~ o S— -2
FNMA POOL # MA2864 359  31418CFE9 _ X . oL . R 1172017 | _225r017 . 183 - - _—— - o . S
ENMA POOL # MAZ864 359 31418CFES X 11172017 |~ 32502017 150 9 =)
FNMAPOOL # MA2864 359  31418CFE9 X B N N 11207 | 4252017 186 R 0 6
FNMA POOL # MA2664 ~ 354 31418CFEI X 2017 _{_srs2017 177] 9 =3
FNMA POOL # MA2884 359 31418CFE9 X WINT | 52502017 2 0 0
FNMAPOOL # MAZ864 359 31418CFEQ C XL . _ B 112017 | 62502017 241 N R 9 - 8
FNMA POOL ¥ MAZ864 359 __31418CFEQ X 27017 | 62502017 27 0 9
[FNMA MAR775, 25% 10| 31418GCM4 X 101872016 |_ 2252017 32 ——— 9 =1
UNITED STATES TREAS 11]  §12828N63 x| ~ R . .| =eoie | en2207 | 4,989 _ 0 - -28
UNITED STATES TREAS 1,1] _ 912828N63 X 1072016 [ 9112r017 24,944 9 -85
UNITED STATES TREAS 11]  912828N83 X R 102018 | 9152017 9,974 0 38
UNITED STATES TREAS _11]  912828N63 .ox - N _ . NNTROE | 9ns2017 | . 4987] 0| - -1%
UNITED STATES TREAS 111 __912828N63 X V152016 | 91152017 4,967 0 =18
U'S TREASURY NOTE 2629  912826PT1 _ X i R 412972015 11412017 35,615 R 0 -1,068
U'S TREASURY NOTE 2629  812828PT1 x__1. — O _ | amoro1s | 2n10n017 5,084 . 0 156
U S TREASURY NOTE 28: 912828PT1 X 9102013 " | 211072017 5,084 0 -143
U'S TREASURY NOTE 2 _912828PT1 X L o /102013 _| 3212017 5,067 0] -160
262 912828PT1 X 911072013 3R02017 5,086/ 9l =161
2 912828PT1 X 772172015 | 33072017 35,462 0 1034
U'S. TREASURY NOTE 28: 912828PT1 X |. R — 7272015 | 3072017 10,132 0 -a08
U S TREASURY NOTE 2629  912828PT1 X 11167015 _| 3302017 35,462, Ly 626
U'S TREASURY NOTE 262§  912828PT! _ X o N 117202015 | 330/2017 N 5,068, _ . B o -110
US TREASURY NOTE 2628 _ 912828PTH X . N ~ . . 20,264 a 445
U S_TREASURY NOTE 28 §12826PT1 X 5,066 0 =34
U'S TREASURY NOTE 26 912828PT1 X I . 20,264 . .. 0 -108
X3 X 10,132 0 A7
€ 262! 82 X 5,066 0 -161
10071\ § TREASURY NQTE 0,75 912828TWO X o A . 23000, - b I 8
1008]u S TREASURY NOTE_ 0759 ~ §12828TWO. X 9162015 | 101772018 5,000] 4,929 0 )
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Part ), Line 6 {990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross ' Cost or Other Bams Expanses Net Gam

Amount Sales O and or Loss
Long Term CG Distnbutorsl 67,422 Ceptal GainsfLosses 665,608 5256584 407,052
Ly 0 of 0

Short Term CG D Other ealos
Check X if
Check X" Purchaser Expense of Sale
to Include wa Acqursibon Dat Dato Gross Salea Castor Valuaton and Costof Net Gam
Descnpton cusip e inPart V. Purchaser Busness | Method Acqurred Sold Price Other Basis Method o or Loss

1008]0'S TREASURY NOTE__ 0759 812828TW0 X 212672015 ] 101172018 5999 9,.560] [ 39
(1010]U'S TREASURY NQTE 0759 _ 812828TW0 X . . T R 211972015 | 101872016 | _ 5,002] 4,977 R . .. 9 25

11]u S TREASURY NOTE 0759 __ 912828TW0 X R2014 | 102772016 9 —184

12|FNMA MA2775 25%10]_31418CCM4 X 8/1372018_ | 212502017 0 12
t 1I[FNMAMAZITS  _ 25%10]  ai418ceMa | X | . PR THonigove | arrean | . o 2

14[U S TREASURY NOTE 0759  012828TWO X 97302014 _| 111472016 9 116

18]y S TREASURY NOTE. 0,759 __912828TW0 X 9/3072014__|_12/1972016 0] — 109

16{U S TREASURY NOTE 0,759 ©12828TWO __ X o N _ o 973072014 11412017 - 0 nz
t 17|UNITED STATES TR d_ 912828024 X 2801721407 0 -140
[1018]Us TREASURY N/B 1 25% 12/{__ 812828089 X! 12072017 | 21472017 9 -1
[1018[FHLMC GOLD A95828 _ 4 5% _ 312944PM7 X B 1211712010 | /1672017 - 0 687
1020[FHLMC GOLD A95828 ~ 4 54~ 312044PM7 X 1201772010 | 62272017 9 1.607
1021|FHLMC GOLD POOL Q4120 _ 3132WEKW] . X N 2372016 | 10/1572016 . . - - - . 0] -4
1022[FHLMC GOLD POOL Q41204 ™ 3132wEKWA X R R 81232016 | 11/1572016 R 0 29
1023|FHLMC GOLD POOL Q41201 3132wEKWr X 8232016 9 1,405
1024FHLMC GOLD POOL Q41209  3132WEKWA X | - R o R N 232018 0 . B
1025)FHLMC GOLD POOL 042599 3132WF3E7 X 9292016 0 8
1026|FHLMC GOLD FOOL 08259 3132WF3E7 X 91202016 0 -1
1027]u'S TREASURY NOTE 0751  912828TWO 3 . 972972014 R - - 0 62
1028]F HL M C G60921 __45% 2] _31335BAWS X 612772017 a =2
10290F HL MC G60921__ 45% 2| 31335BANG X N . N 61672017 0 -37
1030]F HLMC 660921, 45% 2]  31335BAWS X .. - R 2772017 9 7
1031[FNMA 201428 ND ™ 3 0% 31 3BAIKAT. x 417172014 0 0
1032[FNMA 201428 ND_3 0% 3136AIKAT X . . - B N 41172014 R g °
1033)FNMA 2014-28ND__ 3 0% 3138AKAT. X AN 12014 | 12025020 0 5
1034|FNMA 201428 ND___ 3 0% 3136AJKAT X 411172014 9 22
1035[FNMA 201428 ND  30% 3136AK4T X - - I 411172014 - 0 5
1038 |FNMA MA2775 25%1 31418CCM4 X 9132018 | g -2
1037IEHIMC GOLD AG5828 4 5% _312944PM7 X 117122015 9 =5
1038]FHLMC GOLD AS5828 454  312044PM7 _ X - 1211712010 _ - 0 -12
1039|FHLMC GOLD Ag5828__ 4 5 12944PM7. X 911872011 9 =5
1040[FHLMC GOLD AS5828 4 5% 312944PM7 X 17302014 0 12
1041[FHLMC GOLD AGS828 _ 45% _ 312044PM7 X N ~ - 1111212015 G -
1042[FHLMC GOLD A95828 ~ 459~ 312044pM7. X 1211772010 9 -
1043|FHLMC GOLD A95826 459  312944PM7 | _ X A 911672011 9 I
1044[FHLMC GOLD AB5820 454  312944PM7 |~ X R I . ] tmozoa _ - - o -2
1045|FHLMC GOLD A95828 45 312944PM7 X - 111122015 | 215020 9 -2
1046|G N M A POOL # MA432Z2 40{ 361795Y18 X . N N 7017 N - 9 3
1047|G N M A POOL # MA4322 40 __381795Y18 x 3302017 9 1
1048]G N M A POOL # MA4322 40{__ 381795YT8 X 3172017 9 =3
1049]G N M APOOL WMA4322 401 36178578 |___ X . T T P P A _ [ (O o 5
1080|G N M A POOL # MA4322 4 0] 361795YT8 X 31772017 LY 5
1051]G N M APOOL # MA4322 40 36179SYT8_ X __ |- - . N 33072017 .. R - [ - -1
1052/GNMAPOOL W MAAR2 40f pea7esyts” | x I . N | AnTRO17. . - - - 0 o
1083[G N M A POOL B MA4322 40{  381705YT8 X 172017 9 8
1054|G N M APOOL # MA4322 4 0y _ 361795YT8 x| .. N . . - 3TR017 0 3
1055]CITIZENS FINANCIAL GROUH 174610105 X 111972018 0 8511
1036 ]CITIZENS FINANCIAL GROUH __ 174510105 X 111972016, 0 127
1087 [CITIZENS FINANCIAL, GROY 174510105 |___ % I T N 1. 111912016 - | - 112
1038|CITIZENS FINANCIAL GROUF| 174810105 X 11972016 9 134
1058|COGNIZANT TECHNOLOGY § 182446102 X 913072016 o 2293
1060/COMCAST CORP CL A 20030N101 _ X N T T N 211672012 R 0 6,713
1081][CITIGROUP ING 25% 9] 172967HCS X 10720164 o 2
1082|CITIGROUP INC 25% 7]  172967HUS x . i SP26r2014 - N 0 714
1063|CITIZENS FINANCIAL GROUH 174810105 _ x .1 _ . _ 1192016 | 3 . - o . 683
1084)COMCAST CORP CLA 20030N101 x 47162012 0 414
1085 [COMCAST CORP CL A 20030N101 | . X . N 712412017 9 13
1086|COMCAST CORP CLA _ 20030N101 x 1 _ 7 I . 1172017 . -9 - 15
1087|COMCAST CORP CL A 20030N101 x 1172017 9 431
1083/COMCAST CORPCLA 20030N101 _ X - _ - 5412017 of -127
1088]COMCAST CORP 3 125% 719 20030NBD2 X §/26/2012 0 627
1070]BIOGEN INC 09062X103 X 2472014 0 2,240
1071{BLACKROCK INC  _825% | 09247XACS _ X _ | . N ~ N 1A013 3 0 528
1072[BLACKROCKING  625% [ (09247XACS X 6202014 | 10/5/2016 5,236 9 524
1073[BLACKROCKINC  625% | (09247XACS X N 17 91272007 | 11142016 10,440 0 S20
1074|BLACKROCK INC 625%| (09247XACS X . . 91212007 | 22272017 15,418 - N 0 sa7
1075|BRISTOL-MYERS SQUIBB CO_ 110122108 X 12072016 _ ) 12/202016 593 9) -33
1078[BRISTOL-MYERS SQUIBB Cdl 110122108 _ X b .. N - 17202016 | _ 72472017 R 555| R . 0 7
1077 |BRISTOL-MYERS SQUIBE C! 110122108 X 1202016 | 81772017 572| 9 54
1078|C S X CORP 126408103 X 2017|8107 500 0 13
1078lC § X CORP_ N 126408103 _ X R - . N 32017 | oie2017 N 1045, e e e 0 a2
1080]CABOT OIL & GAS CORP CL 127097103 X 12/672016_|  BRO17 10,143 9 237
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Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Toats Costor Other Baws Expense Net Gain
Amount Depreciaton and Adj ents or Loss
Long Term CG Distnbutions| 6742 Capial Gains/Losses 5,665,606 407,022
Short Term CG D 0 Other sates ' of [
Check “X* if M
Check "X~ Purchasar i Expense of Sale .
o Indude isa Acquisibon Date Data Gross Sales Costor Vatuatian and Cost of Net Gan
Descnpbon CUSIP nPart v Purchasar Busmess | Msthod Acquired Sold Prce, Other Basis Method D of Loss
1081[CABOT OIL & GAS CORP CL 127097103 X 12772018 X6r2017. 4 1489 [ =125
1082|CABOT. OIL & GAS CORP CL{ 127097103 X - e 12782018 | W6RO1T | 8529 . 9 418
1083|GNMA 2 PQOL MA4195 381795UU9 X 017 91202017 502) 9 2
1084 |GNMA MA4262 35% 2| 38170SWX1 X 2182017 | 3202017 63 0 -2
1O0SS|GNMA MA4262 _35% 2| . 38179SWX1 Xl - - .. . a7 | 4oty 88 R R 9 .3
1088 |GNMA MA4262 35% 2f  361795WX1 X 2162017 | 5002017 100} 0 4
1087 IGNMA MA4262 35% 21 361795WX1 X 2162017 | 672002017 178 9 i)
1088|GNMA MA4262 _35% 21  38179SWX1. X o . ME2D17, | 772012017 208 i 0 I
1089{GNMA MA4262 35% 2 38179SWx1 X 2182017, 872012017 &e,* 9 11
1080/CALIFORNIA ST EART_ 2 805 13017HAES X! 1152014 | 71172017, 800, 0 9
1091|CAPITAL ONE FINANCIAL CO]  14040H105 _| . X . - . R 12172014 | 10/412016 5110} R .o 2
1092|[CAPITAL ONE FINANCIAL CO __ 14040H105 X 112212014 | 101472016 5,840) o) 24
1093[CAPITAL ONE FINANCIAL CO|  14040H105 X R R - 152013 | 1062016 43,710 R 0 11,434
10%4|CAPITAL ONE FINANCIAL CO|  14040H105 _ | X . _ R 12272014 | 10/672016 728 . 0 1
1095|CELANESE CORP -SER A 150870103 X 82011 | 121202016 1,632 9 637
1098 |CELANESE CORP -SER A _ | _ 150870103 X R R 672011 72412017 0 478
1097 |CELANESE CORP -SER A 150870103 X /672011 9/1872017 08, 9 410
1088|CELGENE CORP 151020104 X 12192018 _|_12/20/2016 119) 9 1
}_09' ICELGENECORP 151020104 X . B . . 121672016 | 772472017 . s 0| - 104
[1100]CELGENE CORP 151020104 X 121192016 | 811772017 258 0f 24
[1101|CELGENE CORP 151020104 X . . 121192016 | 9M82017 428 - [ 7%
102|CHEVRON CORPORATION 166764100 _ X N A - L1 seron 12/202016 1,068] 0 137
tm CHEVRON CORPORATION 168764100 X - 5/612011 712472017 619 0 ¢
[1104/CHEVRON CORPORATION | __ 166764100 I3 _ R - 1 srom 81712017 213 [ 7
165/CHEVRON GORPORATION | _ 166764100 X 459 9 45
108|CITIGROUP INC 25% 9f  172067HCH X 20,274 —— 0f 124
107|G N M A POOI, # MA4322 4 O 61795YT8 X . - . - . 20,904/ 9 8
[108/CALIFORNIA $T EART_2805{  13017HAES, X 2,400 0 g
109.1CABQT OIL & GAS CORP Cl, / 7097103 X 8,990 9 578
110JGNMA 2 POOL MA4195 30 3817asUUs _ | _ x| . R - “ier| 0 -
111)GNMA 2 POOL MA4195 304 38179SYU8 X, 214 9 1
[1112|GNMA 2 PoOL MA4195 _ 30{ ™ 38173suug X 266] 9 -2
[1113|GNMA 2 POOL MA4185  30{ _36179sUUS _|_ _X_ = i R R N 355 . R R s .2
[1114]cNMA 2 POOL MA4185 30 ~ 3s179SUUg X 445 0 -2
[1115lcNMA 2 POOL MAa195 3 38179SUUS_ I3 N N _ 53,769 R - 0| 724
[1118 [BNY MELLON FOC EQ OPP-M  05569M475 X _ . _ o . = 25,000 P R 0 7,052
117|BANK OF AMERICACORP | 060505104 x 23,825 0 6,464
tm BANK OF AMERICA CORP 060505104 __ X 1,433 R of . 4“3
[1319]BANK OF AMERICA CORP 060505104 X I - 478 0 148
|1120]BANK OF AMER|CA CORP 060505104 X 989 [y 329
1121[BIOMARIN PHARMACEUTICA! __09061G101 | _ X — . . - 816 - - e — - o) 281
1122|BIOMARIN PHARMACEUTICA] 090616101 X - - 850 9 =227
[1123|GNMA MA4262 35% 361795WXT _ x 1 . T o T 25,8921 - - o 121
[1124]GNMA MA4262 5% 3BI79SWX1 X ST 7 — 442 I - 0 17
1125]G N M A POOL # MA4322 409 __38179SYTa x 38 0 2
t_zs G NMAPOOL #MA4322 40 _35178SYT8 _ | _ X . R R ) .o .2
(11276 N M A POOL # MA43Z2 40 " 361795YT8 X - 3 o 2
[1328]G N M A POOL # MA4322 4 0f  36179SYT8 X 10, 0 9
1129/G NM A POQL # MA4322 40y . 361798YT8 | _X _ N . _ . 52 . of - -
t_ J0/GNMA || MA4511 ___ 40% 36179TALY X 21 0 5
[1131[GNMA 1| MA4SHT _ 4.0% 36179TALY X 91 0 —2
[1132|GNMA ILMA4S11 _ 40% 36178TALS X . - . 1- o _ et .- - 0 5
[1133]GNM, 40% 6l 36179TALD X ) 9 2
[1134]/GNMA 11 POOL # MA4588 4 59 _ 36179TCZ8 X R N R 74 . 0 S
[1135]GENERAL ELECTRIC CO 3696041038 X . = = 962 _ . _ - 0 uz
[1138|GENERAL ELECTRIC CO 369604103 X - 40,748 0 1,051
[1137|HSBC FINANCE CORP _ 667  40429CGDS N 5,74'2T 0 - 238
[1138/HSBC FINANCE CORP” 667§ _ 40429cGD8_ | . "X S - . o . 5742 N - - 0 -240
[1139|HSRC FINANCE CORP 8674 "~ 40429CGDA X - - - - 20671 ol 1135
[1140|HALLIBURTON CO 406216101 X N i 1,074 T 0 288
41]EXELON CORP 30161N101 X 747, ) 64
42|EXELON CORP 0161N101 X 743, o &0
[1143]HARTFORD FINL SVCS GROY 416515104 X . N N B 1,077 .. 0 107
44]HARTFORD FINL SVCS GROY__ 416515104 X 561 0 78
1945 |HARTFORD FINL SVCS GROU_ 416515104 __|_.. X _ n T 537 [ 52
[1148 [HILL-ROM HOLDINGS INC aarsi2 D00 x| . . . N 748[ R - 9 el
47|HOME DEPOT INC. 437076102 X - 1,839 0 1,190
[1148]HOME DEPOT INC _ 437078102 | _ X - T T N . 1,069 _ . 9 4
49|HOME DEPOT INC 437076102 X 455/ 0] 343
1150 [HONEYWELL INTL INC 438516106 X 1,041 [ 719
[1181[HONEYWELL INTLING | 438516106 X .. _ 111472004 | 127202016 . 479 N a 37
[1152]HONEYWELL INTL INC 438516106 X 111412004 | 712412017 1,234 9 912

Vs
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Tomm Gross Costor Othe Basis Expenses Net Gan
Amount Sales [2, and Adjustments orLoss
Long Term CG Distnbutons] 67,422 Capits) Gans/Lossss| : 5665806 5258584 407,022
Short Term CG D 0| Other sales| . 0 0| 9
Check X if S
Check “x* Purchasar n Expsnee of Sale

o Include Ty Acqursition Date Gross Saies Costor | Valuation and Costof Net Gan

| Descngtion cusIP ¢ n Part iV Purchaser Business | Method Soid Price Other Basiy ¢ Method D of Loes
1153|HONEYWELL INTL INC 438518108 X 8172017 549, 143 9] 408
154[HONEYWELL INTL INC . 438518108 X N 91872017 826 _ 218 0] - 611
WKS INC 452308109 X { 1272012016 2,019 1,418] 0] 601
[1158{ILLINOIS TOOL WKS INC 452308109 X 712412017 560 384 9| 208
[I37/LLINQIS TOOL WKS ING 1. 452208108 | . X |- 7242017 840 531 B 0 09
158/ILLINOIS TOOL WKS INC 452308109 X 172017 415) 236| 9 149
t 159011 LINOIS TOOL WKS INC 452308109 X 9118/2017 1,027 620 9 L
(1180(INCYTE CORPORATION 45337C102 _ Xt N 72412017 673 515] . [ 158
181 iINCYTE CORPQRATION 45337C1 X 811 5764) 0 _L1%0
162[INCYTE CORPORATION 45337C102 X 81172017 2,608 1,980) 9| 628
183{NCYTE CORPORATION __ 45337C102 | . X _ T . I N 911872017 238 247] R R _ [ -
[T164INTEL CORP 458140100 X 1171172018 9,989 11,084 ] -1,065
[1185[INTEL CORP 458140100 X T 1111612016 12,154 11,544 R [ 610
[1188[INTEL CORP . 458140100 X . 1272012018 a7 . 330 ; . 0 41
[1187|INTEL CORP 458140100 .3 11252017 13,576 11,874 0 1702
[1188/INTEL CORP__ 456140100 X ~ . 21102017 _ 11,266 10,554 0 712
1169 INTEL CORP 458140100 X 3132017 16,824 18,832| 9| 992
70]INTEL CORP 458140100 X 3132017 9) 338
1/INTERCONTINENTAL EXCHA|  45856F104 X . R . 1212072016 . 0 950
'2(INTERCONTINENTAL EXCHA{ __ 45866F 104 X 71112017, 9 14,920
3|INTERCONTINENTAL EXCHA| _ 45836F 104 x_ [. . 81302017 Ky 7329
4{JOHNSON & JOHNSON 478160104 X . . N 10/672016 . 0 a5
3lUOHNSON & JOHNSON 478160104 X 10/6/2018 9 1,054
LJOHNSON & JOHNSON 478160104 _ I3 - B R N 12202016 | _ [ 33
7]JOHNSON & JOUNSON 478160104 X 1812017 - 0 2,835
[1178 | JOHNSON & JOHNSON 478160104 X 13172017 9 2474
[1373|JOHNSON 8 JOHNSON 478160104 X . . 1 911872017 0 - 4
[1180/KIMCO_ REALTY CORP. 49446R109 X 8182017, 9 15
[1181]EXXON MOBIL, CORP. 302316102 X 1272072016 9 20
11182|EXXON MOBIL CORP 326102 | . X . N 127202016 - 0 240
[1183[ExxON MOBIL, CORP 02316102 X 81772017 9 342
[1184)FACEBGOK INC-A 30303M102 X 111142016 9 3,298
[1183|FACEBOOK INC-A~ 30303M102 X - . N 1111412016 - .- [ hoid
[1186|FACEBOOK ING-A 30303M102 X - 111162016 9 2918
{1187[HALLIBURTON CO 406216101 X N 18017 . [ 432
[1188]HALLIBURTON CO 408218101 | x| " " 1612017 - [ M 1384
189 [HALLIBURTON CO 406218101 X 11612017 9 3,206
190|HALLIBURTON CO 406218101 X N 1772017 9 50
191]HALLIBURTON CO 406216101 x 918017 0 3
{1192]CONSTELLATION BRANDS I 21035108 X 182017 [ 165
193|CORNING INC 219350105 X N ~ - A 91182017 . . -- RN | N 50
134]COSTCO WHSL CORP NEW |~ 22160K105 X - 8172017 9 -16
195|COSTCO WHSL CORP NEW | _22160K105_ X _ o N 982017 R R R .0 24
[1198/FHLMC GOLD POOL T49005 ] _31287CAE2 X - _ . _ 511572017 . — of . .
[1197|FHLMC GOLD PQOL T48005 4~ 31287CAE2 X N &/1572017 9 =]
[1198]FHLMC GOLD POOL T49005 ] 31287CAE2 X i R B L 7152017 | [ M
11199 [FHLMC GOLD PQOL T49005 31287CAE2 X 81572017 g 4
19200/FHLMC GOLD PQOL 749005 31287CAE2 X 91572017 0 4
[1201]FHLMC GOLD G05938 508 3128M74X1 X N . . N N 102016 _ . o -
202|FHLMC GOLD G05938 504 _ 3128M74X1 X 71192010 | 1111572016 9 -1t
F 203[FHLMC GOLD GQ5838 _ 509 3128M74X3 X 711972010 | 1211572016 9 =
[1204]FHLMC GOLD G05938 C3120M74XY__ | . X . T T 7192010 | 11182017 N 0 -1
.El £) D2 X __BRo13 51772017 ol 379
1208 |CONSTELLATION BRANDS 1N 21036P108 X = L N 1472015 | 127202016 R 9 197
1207 |CONSTELLATION BRANDS 1~ 21036P108 WX . N . | werorr | 7r2an2017 - o 94
8|CONSTELLATION BRANDS IN __ 210365108 X 162017__| an7m017 ) 2
9]G NMAPOOL K MA4322 40f . 36179SYTa_ X R W302017 | 672802017 9 3
0]G NM A POOL § MA4322 4 WI79SYT8. | X _ . o . 572412017 | (672972017 . 0 7
G NMA || PQOL #MA432 4 5% 36179SYUS b3 32872017 | 52072017 ) S
[1212]G NMA T POOL $MA432459  36179SYUS | _ X N 372872017 | 62002017 o B
[WALT DISNEY COTHE 254587106 X 12062016 _| 1212012016 9 28
IWALT DISNEY CO/THE 254587106 X 120872018 _| 712412017 (1 55
1218]WALT DISNEY COTHE __ 254687108 X R _ R 121672016 | 81772017 R 0 . S
11218]DOMINION RES INC VA NEW|_ 257460100 x WB2016 | 120202016 0 78
[1217|DOMINION ENERGY INC _ 257460109 | __ X R 11612016 | 811772017 R - . 0 9
1218]DOMINION ENERGY INC . 25746108 X . ~ . 11672006 | 92712017 .- . 0 338
ﬁ 19|DOMINION ENERGY INC 257461109 X N 7R0e_|_oryreo17 0 3,889
1220]DOW CHEMICAL CO 260543103 X _ - . R | T1onr2014 | 127202016 R 0 7
1221|DOW CHEMICAL CO 260543103 X 10712014 | 72412017 0| 181
EMICAL CO 260543103 X 10/772014_|_8A772017 I 0, 137
SYISSE GRP FUN 2,1 225433AD3 X N B 3307016 | 117772019 P 9 M5
1224|DEERE & CO 244199105 X waro7 | “wapo7 o -0

Tebr e e m ke arta

[
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Part |, Line 6 {990-PF) - Gain/Loss from Sale of Assets Other Than Inventory o
Tomis Gross Cost o Gther Basis Expanses ‘ Net Gan
Amount Sales D and or Loss
Long Term CG Distnbutons| 67,422 Capital Gams/Lossoa! 5,665 606/ 5,258,584 407,022
Short Term CG D 0 Other sates| o 0
Chack =X .
Chack "X Purchaser Expansa of Sale
1o include .a Acqursigon Dats Date Gross Sales Costor Vatuation and Cost of Net Gan
Descrption cusIP & inPartiv. Purchaser Business | Method ured Sold Prce Other Basis Method b} ot Loss
1225[DEUTSCHE BANK AG LOND]__25152CMN3 X 10/5/2016 | 97172017 20,000 20432 [ 2
1226/FNMA POOL # AL6B95 35%  313BEPUVA _ X _ . L o . 7282015 | 3252017 | | .18 L R ~ . [ 0
1227 |ENMA PQOL #ALGBIS 359  313BEPUV4 X 12052016 | 372512017 8l 8| 9] 9
1228 muwﬁg;m X 682015 |~ 472572017 176 Ty 0 =5
(1228FNMA POQK, # ALGBIS 35 3(36EPUVA X - - - - - 72812015 452N T 88, . a - -9 3
1230]FNMA POOL # AL6B9S 359 3138EPUV4 X 121572016 | 4r25/2017 44 45| 0 =1
[1231]FNMA POOL £ ALGBIS 3 313BEPUVA X 71282015 | S/5/2017 4.208] 38 0 %0
1232/FNMA POOL W ALBBIS 359  3138EPUV4 X R - - N | emno1s T | sr2s017 279 288 Lo . [ 2
1233|ENM, A 3138EPYVA X 7 15_) 52572017 13 45 0 )
1234[FNMA POOL #ALBAYS 3 59 3138EPUVA X 120572018 | 5252017 0] 72 9 2
1238[FHLMC GOLD G05938 _ 504 3128M74X1 X . N 71972010 | 21152017 B 24 2 [ 2
1236/FNMA POOL # AL6SSS ~ 359 3138EPUVA X 682015 | _e/252017 136 140 9 4
1237|FNMA POOL # ALBAIS _ 358 _ 3138EPUVA X 2672015 | 672572017 R 34 35 [ -1
1238 [FHLMC GOLD G05938 ~ 509~ 3128M74X1 x ] 71872010 | 3152017 N 133 142] R . .0 9
230]FHLMC GOLD G05938 504 3128M74x1 X 711912010 {45017 ) 8 0 0
[1240[FHLMC GOLD G05938, 509  3128M74X1 X N i TASR010 | SNS2017 12 12 R 0 [
FNMA POOL 4 ALEB9S 359 __3138EPUV4 X 1252018 _|_ 212502017 39) 40| g -
NMA FOOL # ALBAOS 359 3136EPUVA X /8015 | 3rSPN7 31 2 0 1
[1243]DYNEGY INC/NEW _28817R108 XL B B i 6/112016 1272016 | _ 1,780! 4,319 N - - 0l -2,529
{1244 DYNEGY INC/NEW 26817R108 X THa2016_| 120772018 81 182 o____
[1245]DYNEGY INCINEW 26817R108 REN - T T2772018_ | 121772018 81 161 ol .
(1246 [DYNEGY ING/NEW _ .1 2e817R108 X oo . aaroe” | 12872016 980 1,645 . 0
247[DYNEGY INC/INEW 26817R108 x V172016_| 1282018 572 952 0
[1248|DYNEGY INC/INEW . 26817R108 X . oo 1212018 12/82016 . 5,542 11,136 0 -5,504
1249|DYNEGY INC/INEW 26817R108 X |d2m2018 | 2249 3838 0 -1.589
IDYNEGY INCANEW. 26817R108 X 12/92016 8,983 14,284 9 -5.301
_ . .. zs07a0100 EEN e - [ ~ 107772014 | 91872017 898 500 . 0
26817R108 X 53172018 | 120772016 2,509 5,824 i 3315
261785YUS X 2872017 | 772002017 323 345) 9]
b179SYU5 | X . . W2B/2017 | 772472017 20204] 20,353 . 0
| 38170SYUS X 70017 | 7242017 5,051 5,087| 9
36179SYUS X, 382017 | 82072017 346 370} 0
_ 361795YUS E . . .| err2017 8202017 .. 86 92 R R R - - 0|
3B170TALS X 292017 | 772002017 2 kY] 0
36179TALS X ~ R 682017 | 772072017 - 32 34 R [
serrgtales | . x . . 1. _ . er2or017 |" 70017 ] 32 I _ IR o . ..
3B179TALD X 602017 | 82012017 50 53 0
36179TALS X _ _ | 6012017 82072017 _ 50| R . 55} . 0
IB179TALS X 892017 | 8r202017 50 53 9
30303M102 X 12116r2014_| 12/2072016 836 528 0 08
. 30303M102 _ X1 . _ - - _ .| 12nemo014 17372017 N 7,340{ _ 4,749 -1 . — ol __ . _-25%
2 30303M102 X 120162014 | 772472017 659 302 9 JR—- -1 4
1267|FACEBOOK INC-A  _ 30303M102 | X N . - — | 12162014 | _an7ron7 844 377 B _ . . ©
1268 |FACEBOOK ING-A 30303M102 x0T . R . " 121672014 | 91182017 1,198 __ . __ 528 I 0
1269 [FHLMC GOLD T49004 308 31287CAD4 X 11452013 | 10152016 a7 T4 9
[1270|FHLMC GOLD T45004 309  31287CAD4 X . _ A 1152013 | 1171572016 LY 38 B [
1271(FHLMC GOLD T49004 309 31287CADA X 1952013 | 121152018 37 28 9
1272|FHLMC GOLD 149004 309 31287CAD4 X, 11/572013 | 14017 4,52 4,562 9
[1273[FHLMC GOLD T49004 _ 3 0% __31287CADa X - = . T vuso1a | AmsR017 | 37 8 T - [
4|EASTMAN CHEMICAL CO 36]~ 277432AN0 X 5PO014 | 111412016 5,234 5,18 0
285512109 x 202017 | 72412017 789) 6.3 0
285512109 Tx U 2102017 | 81772017 N 589 431 . o
285512109 X 20,0/2017 | 9118/2017 1.081 775 0
292104106 X i N T 1232017 | a172017 o208 _ 204 .0
1279 |EMPIRE STATE REALTY TRU| 292104106 x . - = N .| 3otz | enazory . 203 204f _ . [ -
1280 |EQUINIX INC 264444700 X 62172017 | _91&2017 451 43g) 9
1201 [EXELGN GORP _30161N101 X 1. | snor01s | 127202016 357 341 [
1282[EASTMAN CHEMICAL CO 3 6{ __ 277432AN0 L X . R - | smoroi2 | 11142018 10,488] 9,979/ R . . o . .
1283 /FHLMC GOLD POOL 149005 1 31287CAE2 X 21972014 | 101152016 94 3, g
1284[FHLMC GOLD POOL 7480057 31287CAE2 |, X B R N 21972014 | 11/15/2018 94 ) N .0
1288]FHLMC GOLD PQOL T49005 ] 31287CAE2 X 21972014 | 1211572016 84 3| 0
1288 [FHLMC GOLD POOL 749005 ] __31287CAE2 X 2192014 _| 11572017 88 1.2 9
1287]FHLMC GOLD POOL T48005 3 31287CAE2 | __ X - R N 2192014 | 21572017 _ 05| _ _ ™ . [
1288]FHLMC GOLD POOL T45005 1 ~_31287CAE2 X 21972014 | 152017 97 ] 9l
[1288[FHLMC GOLD POOL T48005 ] 31287CAE2 x R - R 211912014 |_ 41572017 06| 101" - o .
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Part |, Line 18 (990-PF) - Taxes

1,795 1,795 0 0
Revenue Disbursements
and Expenses Net investment Adjusted for Charitable
Description per Books income Net income Purposes
[FOREIGN TAX WITHHELD 1,795 1,795
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Part |, Line 23 (990-PF) - Other Expenses

1,993 1,993
Revenue and Disbursements
Expenses Net Investment Adjusted Net for Charitable
Description per Books Income Income Purposes
1 _[INVESTMENT FEES 1,993 1,993
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Part ll, Line 13 (990-PF) - Investments - Other

11,061,918 11,056,086 13,785,141
Basis of Book Value Book Value FMV
Asset Descnption Valuation Beq of Year End of Year End of Year |
1 0

2 _JAMGEN INC 565% 6/15/42 0 22,395 24,029,
3 |ANHEUSER-BUSH INBEV F1 4 9% 2/01/46 0 24,941 28,239
4 _|APACHE CORP 3 25% 4/15/22 0 14,711 15,214
5 |APPLE INC 4 375% 5/13/45 0 19,815 21,733
6 JARROWELECTRONICS INC 3 5% 4/01/22 9 24,958 25,487
7 |IBPCAPMKTSPLC 475% 3/10/19 0 22,213 20,855
8 |BANK OF AMERICA CORP_26% 1/15/19 0 35,189 35,283
9 [BANK OF AMERICA CORP 3 95% 4/21/25 0 24,926 25,728
10_[BARCLAYS PLC 0 15,217 16,015]
11_[BIOGEN INC 2 9% 9/15/20 0 19,958 20,491
12 |BOSTON PROPERTIES LP 0 14,759 15,861
13 [BURLINGTN NORTH SANTA 3 45% 9/15/2 [¢] 26,011 26,087
14 |CVS HEALTH CORP 0 19,689 22,170
15_|CALIFORNIA ST EARTHQ 2 805% 7/01/19 0 16,799 16,889
16_|CELGENE CORP 2875% 8/15/20 0 14,979 15,311]
17 |CHICAGO ILL 6.034% 1/01/42 0 30,000 30,353
18 |CITIGROUP INC 4 45% 9/29/27 0 52,742 52,777
19 [CITIZENS BANK NA/PROVIDENCE RI 0 20038 20,084
20 |{COMCAST CORP 275% 3/01/23 0 35,483 35,385
21_|[CONSUMERS ENERGY CO 3 25% 8/15/4 0 9,922 9,198
22 [RABOBANK NEDERLAND [¢] 38,139 37,499
23 [CREDIT SUISSE GRP FU 3 125% 12/10/20 0 25,256 25,502
24 [CUBESMART LP 4 8% 7/15/22 0 22117 21,692
25 |[EASTMAN CHEMICAL CO 3 6% 8/15/22 0 14,911 15,606
26 [EBAY INC 2 6% 7/15/22 [ 28,471 29,917
27 |ENTERPRISE PRODUCTS 2 55% 10/15/19 - 0 10,129 10,092
28 |[ESSEX PORTFOLIOLP 3375% 1/15/23 0 15,096 15,261
29 [EXELON CORP 34% 4/15/26 0 15,015 15,083
30 JEXXON MOBIL CORP 0 15,000 15,013
31 _|FHLMC GOLD G08773  30% 8/01/47 0 9,972 9,961
32 |FHLMC GOLD G05938 _ 50% 1/01/36 0 2,236 2,308
33 [FHLMC GOLD POOL J15724 4 0% 6/01/26 0 6,332 6,227
34 |FHLMC GOLD POOL C91926 4 0% 3/01/37 0 24,937 25,089
35 [FHLMC GOLD POOL T49005 3 5% 12/01/24 0 12,360 12,145
36 |FHLMC GOLD A92821 50% 7/01/40 0 10,083 10,414
37_|FHLMC GOLD Q43259 3 5% 9/01/46 9 23,657 23,679
38 _|F G Q50123 4 0%_8/01/47 0 21,130 21,037
39 [FHLMC GOLD POOL Q50341 3 5% 7/01/47 [¢] 25,789, 25,768
40 |FEDERAL FARM CRBKS 25% 8/28/24 0 20,000 19,675
41 |FHLMC G60921 4 5% 2/01/47 0 30,811 30,504
42 |[FNMA POOL AL4191 3 5% 1/01/28 0 13,645 13,505
43 |FNMA AL9696 4 0% 3/01/46 0 29,213 29,111
44 \FNMA AL9867 30% 2/01/32 0 19,242 19,210
45 |[FNMA POOL AS7844 3 0% 9/01/46 0 38,090 38,080
46 _jF N M A AS8949 3 5% 3/01/47 0 30,097 30,008
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Part i, Line 13 (990-PF) - Investments - Other

11,061,918 -11,056,086 13,785,141
Basis of Book Value Book Value FMV
Asset Descnption Valuation Beg of Year End of Year End of Year

47 |FNMA POOL # AS9451 3 5% 4/1/47 0 25,133 25,112
48 |[FNMA POOL AUB278 5 0% 11/01/43 o] 7,207 7,206
49 |[FNMA AY8429 3 5% 8/01/45 0 27,251 27,402
50 [FNMA POOL # BC0885 3 0% 5/01/46 Q 13,675 13,666
51 |F NM A POOL # BE2362 3 5% 3/01/47 4] 19,777 19,924
52 [FNMAPOOL BE3767 3 5% 7/01/47 ¢ 46,099 46,026
53 [NVIDIA CORP 0 45,959 123,709
54 IPEPSICO INC 0 12,995 53,375
55 |PIONEER NAT RES CO 0 41,015 41,164
56 |PROCTER & GAMBLE CO COM 0 22,142 42,761
57 |SVB FINL GROUP 0 36,190 37,979
58 |SALESFORCE COM INC 0 37,524 65,207
§9 [SCHLUMBERGER LIMITED COM 0 28,359 28,044
60 |SCHWAB CHARLES CORP NEW 0 56,637 77,420
61 |SPLUNK INC Q 54,326 58,458
62 |STARBUCKS CORP COM 0 58,206 51,562]
63 |DREYFUS INTENATION STOCK-Y 0 231,039 307,278
64 |STRATEGIC GLBL STOCK-Y 0 141,651 207,382
65 |DREYFUS US EQUITY FUND-Y [¢] 225,363 343,418
66 |DREYFUS SELECT MGER §/C VL-Y 0 553,877 779,767
67 |SYNCHRONY FINANCIAL 0 54,414 60,858
68 |T-MOBILE US INC [¢) 61,077, 57,960
69 |TAIWAN SEMICONDUCTOR ADR 0 26,592 39,803
70_|TARGA RESOURCES INVESTMENTS 0 33,582 26,961
71 |TESARQ INC 0 17,524 14,072
72 |3M CO 0 35348 52,055
73 |TIME WARNER INC - 0 12,082 17,007
74 |TWENTY FIRST CENTURY FOX INC 0 55,182 47,220
75 [UNITED HEALTH GROUP INC 0 72,929 102,430
76 |VALERQ ENERGY CORP NEW 0 16,590 50,004
77 |[VANTIV INC 0 45,859 51,443
78 [VISA INC 1] 62,015 83,982
79 |VIRTUS EMERGING MKTS OPPOR-| 0 80,435 92,149
80_|VOYA FINANCIAL INC 0 49,142 57,043
81 [YUM BRANDS INC 0 35,270 56,680
82 ]021801-LOCKHART FBO AHER-500017-F]X 0 1 0
83 |MELLON OPTIMA US STRATEGY FD LLC 0 387,548 422 472
84 |F NMABE6729 4 5% 2/01/47 0 23,170 23,085
85 |FNMA BE9598 4 0% 5/01/47 0 25,498 25,539
86 _|[FNMA POOL # BD1480 3 5% 9/01/46 (4] 31,279 30,416
87 {FNMABH3154 4 0% 7/01/47 0 31,485 31,507
88 |[FNMA POOL #BH5017 3 0% 8/01/47 0 10,029 10,013
89 [FNMA MA1897 35% 5/01/44 0 7,809 7,832
90 |FNMA POOL # MA2670 3 0% 7/01/46 0 33,207 32,180
91 |[FNMA POOL # MA2705 3 0% 7/01/46 0 42,849 41,669
92 |FNMA POOL # MA2737 3 0%_9/01/46 0 48,465 46,950
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Part I, Line 13 (990-PF) - Investments - Other

11,061,918 11,056,086 13,785,141
Basis of Book Value Book Value FMV
Asset Descnption Valuation Beg of Year End of Year End of Year

93 [FNMA MA2775 25%_9/01/31 0 55,861 54,445
84 |FNMA POOL # MA2931 3 0% 3/01/32 0 33,513 33,529
95 |F N MAPQOOL #MA3026 3 5% 6/01/47 0 30,336 30,341
96 |FN POOL # MA3027 4 0% 6/01/47 [} 30,980 30,869
97 [FNMA POOL #MA3038 4 5% 6/01/47 0 36,404 36,232
98 |FNMA MA3078 30% 7/01/37 0 20,220 20,087
99 |FIDELITY NATL INFORM 3 875% 6/05/24 0 8,345 8,367
100 |FLORIDA ST HURRICANE 2 995% 7/01/20 0 50,120 50,962
101 |FORD MOTOR CREDIT CO 3 219% 1/09/23 0 20,375 20,262
102 [GNMA MA4511 4 0% 6/20/47 0 52,260 52,233
103 [GNMA Il POOL # MA4588 4 5% 7/20/47 0 15,862 15,889
104 |GNMA MA4718 3 0%_9/20/47 4] 50,955 50,754
105 |GNMA MA4719 3 5% 9/20/47 0 31,295 31,222
106 [GENERAL ELEC CAP CORP 0 48 917 49,482
107 |GOLDMAN SACHS GROUP 0 37,055 46,175
108 {HSBC FINANCE CORP 0 13,024 13,574
109 |INTEL CORP 2 7% 12/15/22 0 19,871 20,393
110 [INTEL CORP 0 25,203 29,874
111 |INTERCONTINENTALEXCHA 2 75% 12/01/3 4] 30,484 30,650
112 [JPMORGAN CHASE & CO 3 375% 5/01/23 0 34,342 35,729
113 |KIMCO REALTY CORP 3 4% 11/01/22 0 15,872 15,446/
114 [KROGER CO/THE 26% 2/01/21 0 14,993 15,017
115 |MASSACHUSETTS ST 4 91% 5/01/29 0 22,832 23,416
116 [MET LIFE GLOBFNDG 7 717% 2/15/19 0 31,549 32,376
117 [MICROSOFT CORP, 375% 2/12/45 0 29,848 30,439
118 |[MORGAN STANLEY 4 875% 11/01/22 0 46,526 48,770
119 INEWYORKNY 0 23,172 22,187
120 [NEWYORKN Y CITY MU 6 282% 6/15/42 0 38,498 38,921
121 [NISOURCE FINANCE CORP 3 5% 3/30/4 0 19,978 19,711
122 |OAKLAND CA UNIF SCH 9 5% 8/01/34 0 23,609 22600
123 |ONTARIO (PROVINCE OF) 4 0% 10/07/19 0 . 34,940 36,484
124 |ORACLE CORP 25% 5/15/22 0 34,975 35,514
125 |PEPSICO INC 4 5% 1/15/20 0 31,669 31,819
126 |PETROLEOS MEXICANOS 0 36,802 36,706
127 |PUBLIC SERVICE ENTERP 1 6% 11/15/19 0 9,988 9,891
128 |SCRIPPS NETWORKS INTERACTIVE | 0 19,680 20,138
129 [SOUTH CAROLINA ST PU 2 388% 12/01/23 0 15,000 14,031
130 |SPECTRA ENERGY PARTNER 3 5% 3/15/4 0 9,964 10,067
131 |[TANGER PROPERTIES LP 3 125% 9/01/26 0 19,947 18,788
132 [TELEFONICA EMISIONES 4 103% 3/08/27 Q 39,961 41,384
133 [TEVA PHARMACEUTICALS 3 15% 10/01/2! 0 24,934 23,042
134 [TIME WARNER INC 4 0% 1/15/22 0 31,248 31,640
136 |TSS 4 8 04/01/26 CORP _4 8% 4/01/26 0 31,619 32,785
136 [TOYOTA MOTOR CREDIT 2 15% 3/12/20 0 25,211 25,120
137 |21ST CENTY FOX AMER 6 15% 3/01/37 0 14,089 18,557
138 |UBS COM MTG TR 2012-C1 3 4% 5/10/45 0 - 45379 45,746
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Part Il, Line 13 (990-PF) - Investments - Other
: 11,061,918 11,056,086 13,785,141
Basis of Book Value Book Value FMV
Asset Descnption Valuation Beg of Year End of Year End of Year

139 JU S TREASURY BOND 2 875% 8/15/45 0 48,949 50,215
140 JUNITED STATES TREAS IN 1 0% 2/15/46 0 36,648 36,683
141 U S TREASURY BOND 0 15,716 13,938
142 |U S ETREASURY NOTE 225% 8/15/46 0 19,554 17,585
143 [UNITED STATES TREAS BD 3 0% 2/15/47 0 34,338 36,002
144 |U S TREASURY NOTE 2 125% 9/30/21 0 75,947 75,908
145 |U S TREASURY INFLATIO 0 125% 4/15/20 0 20,728 21,009
146 [UNITED STATES TREAS 1 125% 1/15/19 0 49,959 49,816
147 {U S TREASURY NOTE ¢] 88,643 88,242
148 |US TREAS-CP! 0 61,718 61,398
149 |US TREAS-CPI 0 43,615 43,397
150 |U S TREASURY INFLATI 0 375% 1/15/27 o] 20,052 20,023
151 |UNITED STATES TREAS 1 375% 2/15/20 0 59,725 59,759
152 [UNITED STATES TREAS 1 125%_ 2/28/19 0 14,947 14,940
153 |US TREASURY N/B 1 25% 3/31/19 0 149,906 149,613
154 |US TREASURY INFLATIO 0 375% 7/15/25 0 41,014 41,295
155 |UNITED STATES TREAS 1 5% 4/15/20 0 39,994 39,928
156 JUNITED STATES TREA 1 875% 4/30/22 0 40,126 39,964
157 |UNITED STATES TREAS NT 1 5% 7/15/20 0 9,985 9,973
158 JUNIV OF CALIFORNIA 4 131% 5/15/45 0 20,082 20,773
159 |VERIZON COMMUNICATIONS 5 5% 3/16/ 0 34,926 38,856|
160 {WFRBS 2013-C12 A4 3 198% 3/15/48 0 20,728 20,558
161 [WELLS FARGO & COMPANY 2 6% 7/22/2 0 15,504 15,211
162 |WELLS FARGO & COMPANY 4 9% 11/17/4] 0 25,515 27,886
163 [ALLERGAN PLC 0 36,043 44 679
164 [EATON CORP PLC 0 27,290 46,842
165 [INGERSOLL-RAND PLC 4] 29,876 82,036
166 [INVESCO LTD 0 49,789 70,080
167 |NABORS INDUSTRIES LTD COM 0 55,879 39,946
168 |BROADCOM LTD 0 34,963 114,236
169 |AT&T INC 0 32,353 37,995
170 |ABBOTT LABORATORIES 0 45,999 62,431
171 JADOBE SYS INC COM 0 33,469 97,265
172 |IDREYFUS GLOBAL REAL RET -Y 0 130,000 132,858
173 JADVANTAGE DYN TOTAL RET -Y 0 150,156 155,747
174 |ALEXION PHARMACEUTICALS INC 0 29,760 31,706
175 |ALIGN TECHNOLOGY INC [¢] 39,763 48,058
176 [ALLY FINANCIAL INC 0 60,316 69,384
177 |ALPHABET INC/CA 0 89,872 153,848
178 |AMAZON COM INC 0 28,247 137,473
179 [AMERICAN TOWER CORP-CL A 0 23,737 34,580
180 |ANDEAVOR 0 39,997 50,544
181 |JAPPLE COMPUTER INC COM 4] 12,355 71,512
182 |BNY MELLON FOCUSED EQUITY OPP-M 0 239,349 346,295
183 [BNY MELLON MID CAP STKFDCL M 0 ‘832646 1,280,025
184 |BANK AMER CORP 0 61,027 93,758
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Part ll, Line 13 (990-PF) - Investments - Other

11,056,086

11,061,918 13,785,141
Basis of Book Value Book Value FMV
Asset Descnption Valuahon Beq of Year End of Year End of Year

185 |BIOMARIN PHARMACEUTICAL INC 0 24,058 22,337
186 |BRISTOL MYERS SQUIBB CO COM, 0, 28,418 36,969
187 [CSX CORP COM 0 49,121 68,910
188 [CELANESE CORP DEL 0 30,931 64,856
189 [CELGENE CORP 0 33,870 45 496
190 |CHEVRONTEXACO CORP 0 34,782 43,710
191 |CITIZENS FINANCIAL GROUP INC o] 28,388 49 988
192 |[COMCAST CORP NEWCL A 0 54,598 76,575
193 |[CONSTELLATION BRANDS INC 0 44,196 67,015
194 [CORNING INC COM 0 52,867 51,462
195 |[COSTCO WHSL CORP NEW 0 53,315 66,373
196 |DFA EMERG MKTS CORE EQUITY (4] 315,003 363,693
197 |DEERE & COMPANY 0 55,961 54 506
198 |DISNEY (WALT) COMPANY HOLDING CO 0 29,019 45,934
199 [DOWDUPONT INC 0] 38,697 54,692,
200 {DREYFUS PREM LT TRM HI YLD-R 0 305,294 296,978
201 [DREYFUS GLOBAL REAL ES SEC-Y 0 89,670 83,538
202 IDREYFUS/NEWTON INTERN EQTY-Y 0 232,313 277,372
203 |[ELECTRONIC ARTS 0 62,362 90,788
204 [EMPIRE STATE REALTY TRUST -A 0 20,880 21,156
205 |EQUINIX INC 0 43,358 44,184]
206 [EXELON CORP 0 37,722 44 451
207 |[EXXON MOBIL CORP 0 18,812 36,481
208 [FACEBQOK INC 0 32,382 123,539
209 [HALLIBURTON COMPANY COM 0 39,324 50,035
210 |[HARTFORD FINL SVCS GRQUP INC COM 0 51,199 72,613
241 [HILL. ROM HLDGS - 0 22,482 21,460
212 {HOME DEPOT INC USD 0 05 0 28,218 86,850
213 |[HONEYWELL INTL INC 0 20,370 80,650
214 [ILLINOIS TOOL WORKS INC COM 0 51,243 87,296
215 [INCYTE GENOMICS INC 4] 17,818 22,064
216 |INTERCONTINENTALEXCHANGE GRO 0 14,154 36,068
217 |JOHNSON & JOHNSON COM o] 52,558 51,094
218 [KIMCO RLTY CORP 0 12,783 13,490
219 |LAM RESH CORP COM 0 37,479 42,744
220 |ELILILLY & CO COM 0 36,178 38,493
221 [MERCK & CO INC”’ 0 49,665 57,627
222 [AGILENT TECHNOLQOGIES INC [¢] 47,297 62916
223 [MICROSOFT CORP COM 0 16,137 27,561
224 IMICRON TECHNCLOGY 0 10,203 22,811
225 IMONDELEZ INTERNATIONAL INC 0 53,449 52,045
226 [MONSTER BEVERAGE CORP 0 23,463 56,686
227 [ASG MANAGED FUTURES STRAT-Y. 0 150,005 140,507
228 INIKEINC CL B 0 23,777 24,577
229 [NUCOR CORP 4] 28,757 36,986
230 JABB FINUSAINC 2875% 5/08/22 0 29,311 30,590
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Part I, Line 13 (990-PF) - Investments - Other

11,061,918 11,056,086 13,785,141
Basis of Book Value Book Value FMV
Asset Description Valuation Beg of Year E:d of Year End of Year

231 |AT&T INC 0, . 38,357 37,271
232 [AT&TINC 3 9% 8/14/27 0 19,965 20,039
233 [ABBVIE INC 2 9% 11/06/22 0 20,288 20,282
234 |ADOBE SYSTEMS INC 3 25% 2/01/25 0 19,811 20,555
235 |AERCAP IRELAND CAPITALLTD /A 0 21,165 21,161
236 |ALEXANDRIA REAL ESTATE 4 3% 1/15/26 0 16,172 15,690
237 |AMAZON COM INC 0 29,252, 30,278
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Part Il (990-PF) - Changes in Net Assets or Fund Balances

Line 3 - Other i included in Part IIL. Line 2

1 GAIN ON PY SALES SETTLED IN CY 1 5,988
2 FEDERAL TAX REFUND 2 4,908
3 Total 3 10,896
Line 5.-D ¢t included in Part Il Line 2
1 COST BASIS ADJUSTMENT 1 3,189
2 GAIN ON CY SALES NOT SETTLED AT YEAR END 2 167
3 BASIS CHANGE ON DIVS TREATED AS RETURN OF CAPITAL 3 2,394
4 EATON CORP COST BASIS ADJ 4 46
5 US TREASURY NOTE COST BASIS ADJ 5 213
6 Total 6 6,009
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Part IV (990-PF) - Capital Gains and Losses for Tax on Investment Income

Long Term CG Drstnbutions|

Amount

Short Term CG Distnbutions| 5,588,184 0 5,258,584 339,600 339,600
Cost or Cther FMV Adjusted Basis Excess of FMV Gains Minus.

Aoquistion Date pate Gross. Depreciation Basis Phus asol asof Over Excess FMV Over

Description of Property Soid CUSIP# Method Acquired Sold Sales Prica Allowed Expense of Sale Galnor Loss 12/31/69 1273169 Adjutted Basis Ad| Bas!s or Losass
| 1 _|FNMA POOL # MA2670 307 _ 31418B6G6 71812016 /512017 _ 0 —4,970) 210 N 0| 0 [ R -210
[ 2_|FNMAPOOL #MA2670 309 ~ 31418B6G6 . 782016 | T5n252017 0 187| . 7 . o 0 o 7
[FNMA POOL # MA2670 3 31418B6G6 Y2018 | 52522017 0 26| 0 [+ 9 9 o
FNMA POOL # MAZ670 3 31418B6G6 7/8/2016 | _6/25/2017 0 171 7| g [ 0 7
FNMA POOL # MAZ670 3 31418B6G6 o 1272016 | 672572017 _ o T2 _ . . o . 0 0] o _ o
FNMA POOL # MA2670 309 _ 31418B6G6 N T| 7016 | 7r252017 7 0 217 9 9 0| 0 -8
FNMA POOL # MA2670__ 304~ 31418B6GS 12702016 | "77252017 0 39| 0 [f 0| 9| 0
FNMA POOL # MA2670__309___31418B6G6 772016 | 872572017 0 187] 7 0| 0| [} 7
»_|FNMAPOOL #MA2670 309  31418B6GS 1272016 | 872522017 0| 30 g ) R o K []
10_|FNMA POOL # MA2670 309 _ 31418B6G6 782016 | 9r52017 0 268 -1 0 o) 0 k]
FNMA POOL # MA2670__ 309 __31418B6G8 1272016 | 972572017 0 3 0 o 0| 0
FNMAMA1897___  35% 54 . 31418BDB9 52312014 | 1072522016 0, 8 0| B 0| 0| .8
FNMA MA1897 35% 5] " 31418BDBY 117212015 | 1072572016 o] 3 o 0 9 3
FNMA MA1897 35% 5]  31418BDBY 5232014 | _11/25/2016 0| -10] 0! 0 0 -10
FNMAMA1897 _ 35% 5 314188DB3 117272015 | 1172572016 [ -3| 9 .0 [ 3
BrROADCOMLTD ~~_~ 77 vogearios © |77 | 12722016 | 31712017 . o . 3527 .9 0 0| 3,527
Y096827109 232016 [ 372017 [V 5,364 9 9 9 5,364
Y09827109 2732018 41512017 0] 1,382 ol 0| 0l 1,382
Y09827109 N 1072972015 | 4512017 0 1,349 0 0 [ . 139
Y09827109 71252017 [ 911872017 0 -10 0 0 0 -10
FNMA POOL # BD1480__ 369  3140F8UE5 91268/2016_ | 1/25/2017 0 -2 [ 0| 0 -2
22 [FNMAFOOL # 801480, 35Y  3140F8UES 92873016 | /2512017 N 0 3 9 0| [ R -3
FNMA POOL #BD1480° 359  3140F8UES " 92872016 | 37252017 0 -3 0| 0 . 0 -3
24_|BROADCOMLTD Y09827109 " | enei01s 72017 0 150 0 9 0 150
25 _[FNMA MA2653 40% 64__ 31418B5P7 71282016 | 1725/2017 [} -15 0| 0 1 -15
26 [FNMAMAZ653 _ _ 40% 6/ _ 3141BB5P7 K 11212016 | 12572017 [ 5 0 0 o _ ]
27 |FNMA MA2653 40% 6] 31418B5P7 11222016 | 2rm2017 i -118] i 0 o -118
28 _|FNMA MA2653 0%_6/]___31418B5P7 71282016 27212017 0 -34)) [i] 0 0 -343
29 {FNMA MA2653 0% 6/  31418B5P7 | 1renRote | 212572017 . 0 N 1] 0| 0 0| 15
0_[FNMA POOL # MA2670 _309__31418B6GB 782016 | 10/25/2018 o -8 0| o 9 ]
31_|FNMA POOL # MA2670 309 31418B6G6 782016 __| 11/25/2016 0 8 0| g 0 -8
32 [FNMA PGOL # MA2670 309 . 31418B6G6 - TmI2016 | 122512018 T 0 A2 0 B 0 [ -12
33 [FNMA POOL #MA2670 3 31418B6G6  _ 7182016 11252017 oo 0f -9 _ 0 of _ 0 -
34 |FNMA POOL #MA2670 309  31418B6GS 127712016 | 112572017 N 9 0 9 9| 9 0
35 |FNMA POOL #MA2670 309 _ 31418B6G6 72016 | 272572017 [o 5 0 0 0 8
38_|FNMA POOL # MAZ670 30Y  31418B6G6 _ 1272016 | 272572017 . 0 o . D 9 9 4
37 |[FNMA POOL # MA2670 309 _ 31418B6G6 . T 016 " aesnro17 0 7] 0| 0 [ -7
38 |FNMAPQOL # MA2670 309 ~ 31418B6G6 12772016 _| "3r572017 9| 0 0 9 9 [
39 [FNMAPOOL #MA2670 309 31418B8G6 | __ _ 7812016 | _ 412572017 - 0 K 3 [0 [ [ 8
FNMA POOL # MA2670, 309  31418B6G6 _ o |_127r018 |7 ars2017 of _ o I 0| 0 R

FNMAPQOL # BD1480° 359  3140F8UES SR&2016 | 41252017 0 3 9 9] 9| -

FNMA POOL # BD1480 __35% _ 3140F8UES /2612016 | 52572017 o 3 0| 0 . 0

| 43 [FNMAPOOL #BD1480 359  3140FBUES o 8/2872016_| 6252017 . 0 K] - ) C 0 E
| 44 |[FNMAPOOL #BD1480 359  3140FBUES 9282016 | 772572017 0 2 0 9 9 -2
45 [FNMA POOL #BD1480__3 5% 3140FBUES 972872016 | 872572017 [} 3 q [i 9 -3
[[46 [FNMAPOOL #BD1480 35%  3140F8UES 972872016 | 972572017 K 0 R 3 0| 0 0 -3
| 47 [FNMAPOOL#BE2362 35%  3140FMTUO__ | 2022017 | 552017 0| -2 N 0 0 o 2
FNMAPOOL#BE2362 35%  3140FMTUD "1_3nren017 | enspor 9 3| o 9] 9 -3
FNMAPOOL # BE2362 35°% 3140FMTUD _ _ 32072077 _| 772502017 o 0 3 [} [} _ 0 . 3
FNMAPOOL#BE2362 35%  3140FMTUO B 372902017 | 82512017 0 -2 0 0 0 2
FNMAPOOL#BE2362 359  3140FMTUD 3202017 | 9psi2017 ] 0 -4 o 0 0 -4
F N'MAPOOL BE3767 3 59 3740FPFHT 8/412017 | 612572017 [+) 8| [9 9 9 £
FNMAMA1897  _35% 5] 314186089 _ | _ 572372014 |_12125/2016 0 ET R 0| [ -1
FNMA MA1897 35% 5] 314188DB9 T 1T 1rrots [ 122502018 0 -3 0 0| 0 -3
ENMA MA 1897 35% 54  314188D89 1/2/2015 | 1/25/2017 0 0 0 0, 0 0
FNMA MA1897 35% 54__31418BDB9 512372014 | 212572017 o 0 0 [t 0 Y
FNMAMA1897 = 35% 5] _ 31418BDBS T S232014_ | 17252017 [ R 0| [ 0| o] [}
FNMAMA1897 ~  35% 5] _ 31418BDB9 . 11nros | 2250017 R o . o 0 o o . ]
FNMA MA1897 35% 5 314188089 572372014 312572017 0 -1 0| [1] 0 i1
FNMAMA1897 _ 35% 5| 314188DB9 __| _ 1122015 | 372572017 R K 3 - 0 0 . 0 -3
SVB FINANCIAL GROUP 78486Q101_ . 71132017_ | 8M712017 . 0 ROk R | 9 . 0 -1
SALESFORCE COM INC 794661302 3312016 | 101372016 9| -31 0 0| 0 31
[SALESFORCE COM INC _ 764661302 71472016 | 10/1372016 o . ST [ 0| 0 -110
SALESFORCE COM INC .. T9466L302° 7L T eneroe | 1o132018 0 ; 932 0| 0| 0 932
SALESFORCE COM INC 794661302 582011 | 101232016 v 1,120 o 0 0 1,120
SALESFORCE COM INC 794661302 562011 | 10/1472016 0 5404 0 0 0 5,404
SCHWAB CHARLES CORP N{ 808513105 _ | _ 672972015 | 127202016 R 0 - N 377 o] [ .0 3
ISCHWAB CHARLES CORP N 808513105 | ervnzo1s | 7raro1r . q R 193] 0 0 0 193
SCHWAB CHARLES CORP NY 808513105 6292015 | 81772017 o 157] o o 0 157
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Part IV (990-PF) - Capital Gains and Losses for Tax on Investment Income

Amount
Long Term CG Drstributions| 67,422
Short Term CG Distnbutions! 0 - 5,508,184 o 5258,584 339,600 339,600
Cost or Other FMV Adjusted Basis Excast 7 FMV Gains Minus

Acquisition Date Date Depreciation Basls Plus as ol asof Over Excess FMV Over

Descrption of Pro; Sold CusiP & Method Acquired Sold Allowed Expense of Sals Galn or Loss 1273169 12731169 Adjusted Basis Adj Basis of Losses.
70 [SCHWAB CHARLES CORP N§___B08513105, 8/2972015_|_8/18/2017 0| 32 0 [} 9 82
71 |SPLUNKING 848637104 3R017 | BATROT [ _ 0 0 .9 -35
72 [SPLUNK INC . | 78a8s37104 TTT T o | enero1? - T o 0| o .0 45
73 _IDREYFUS US EQUITY FUND.| "86271F852 121312015 | 1172172016 . 9 9 9 9 1,432
74 |SCHLUMBERGER LTD 806857108 3802012 | 6/21/2017 0 [} 9 9 -448
75 [FNMAMAZE0S . _ 35% 5] _3141883T1 | _ |_7/26/2016 | 1072572016, ) 0 0 o . -52
76 |FNMA MA2609 35% 314188371 712672016 "] 1172572016 - - 0 9 9 9 £9
77_|FNMA MA2609 35% 314188311 7/2672016__| _12/8/2016 9 Q 0 g 2,022
78 |[FNMAMA2609 _ 35% 51 314188311 - 7126/2016 | 1212572016 0] .0 R [ 0 -104
79_|FNMA MA2653 40% 64 _ 31418B5P7 7282016 | 1072572016 — 0 0 0 0 )
FNMA MA2653 40% 6/ 31418B5P7 712872016 __| 11/2512016 0 9 0 0 -18
FNMAMA2653  ~ 40%_64 _ 31418B5P7 _ 712872016 | 122512016 0| 0] . .9 0 e
82 |FNMAMAES3 ~ 40% 64 2141885P7 N 1122016 | 121257016 0 o ... .7 9 o 4
3 {FNMA POOL #8H5017 _ 30% ~ 3140GTSF8 8/4r2017 |~ 972512017 N 0 0 0 9 0
84 FNMABE6720  45% 3140FSPP2 6202017 | 77252017 0 [5 [} [ 2
85 FNMABE6720 _ 45% 3140FSPP2 | 60017 | e£2502017 N 0| 0 0| 0| T 139
86 [FNMABE6728 ~ _45% 3140FSPP2 | 62012017 | 97252017 T N 0 .0 0 .0 -120
87_{FNMA BE0598 40% 3140FVUYQ 51012017 | 752017 0 0 0 0 8
83_|FNMA BE9598 40% 50 3140FVUY0 §/10/2017__ | 8252017 0| 0 0| 0 K]
89 [FNMA BEgs98  _ 4 0% 3140FVUY0 5102617 | 92572017 of 0f 0 - 0 2
90 [FNMABH3154 ~_ 40% 7/4_ 3140GRQG2 71252017 | 92502017 9 0 0 9 2
91 |SALESFORCE COM INC 754661302 5/82011 | 712412017 0| 0| 0 0 562
92 [SALESFORCE COM INC 794661302 N B/17/2017 | 9182017 0 0 0 0 43
93 |SCHLUMBERGER LTD, 806857108 71222015 122012018 0 9) 0 0 22
04 |SCHLUMBERGER LTD 806857108 111872017 | 5/19/2017 0 9 [} 0 -1,860
95 [SCHLUMBERGER LTD . 806857108 .. .| o017 | snen017 0 0 9| 0 -579
96 |SCHLUMBERGER LTD _ T 806857108 _ 0Tl reno1s | emaro17 .0 0 .9 9 766
97 |SCHLUMBERGER LTD 806857108 91162016 [ 622172017 0 9 9| 0 -14
98 |SCHLUMBERGER LTD 806857108 1672017 | 612172017 [} 0 9 0 -1810
99 |SALESFORCE COM INC 784661302 7| s®rz011 | 101182016 .0 .0 [ 0 6,269
100 [DREYFUYS US EQUITY FUND-| ~86271F552 11722r010_| 112172016 i o g 0 0 2,798
101 JDREYFUS US EQUITY FUND-| _ 86271F552 12/30/2016 | 472172017 0 0 0 0 2,011
102 |DREYFUS USEQUITY FUND-|  86271F552 - 123012016 | 6/2972017. - 0 0. 0| 0| 94
103 [DREYFUS US EQUITY FUND|  86271Fs52 _ | ™ 112212010 | 6292017 o _ 0 0 o . of 7,485
104 |SYNCHRONY FINANCIAL 871658103 10/52016 | 127202016 N 9) 9 9 9 Iy
105 [SYNCHRONY FINANCIAL 871658103 1052016 | 772412017 0 0 0 ] 30
106 |SYNCHRONY FINANCIAL 871658103 _ |_ . . 10/52016 | 81772017 N .0 B 0 0 0 EE]
107 |SYNCHRONY FINANCIAL 871658103 10152016 | 9182017 [o 9 9 9 23
08 [T -MOBILE US INC 872590104 6/8/2017 | 772412017 0 4 0 9 32
109 [TAIWAN SEMICONDUCTOR N _ 874039100 T 111872018 | 12/2012016 R o o 0 o] R -3
10 |TAWAN SEMICONDUCTOR N_ 874039100 11162016 | 67872017 9| 0 9 LY 1520
[111 FHLMC GOLD AS2821 504312941020 712220101 1111572016 0| 0 0 2 8
[ 142 [FHLMC GOLD AS2821  50% 312941020 | 72212610 | 121522016 _ 0| ol . o . 0| 20
[113 [FHLMC GOLD Ag2821 312941020 L 72272010 | 1152017 i - 0| "o 0 0| -10
4 [FHLMC GOLD A92821 312941020 712272010 | 2152017 R 0 9 0| o 23
FHLMC GOLD A92821 312841020 7722/2010 | 311572017 0 0 0 9 =17
[ 116 |FHLMC GOLD Ag2821 312841020 _ | = TR2010 | 4NS2017_ . . 0 o _ 0 o -14
[ 117 [FHLMC GOLD A92821 312041020 | 712212010 |  5/1572017 0 0 0 0 . -n
FHLMC GOLD A92821 312841D20 772212010 | 61152017 0 9) 0 0 -13
[ 119 |FHLMC GOLD A92821 312641020 _ TR22000 | 71152017 0 of 0 9 S
120 [FHLMC GOLD A92821 312841020 L. 712212010 | 81572017 o0 0 0 0 0 18
21 |FHLMC GOLD A92821 312841D20 12202010 | 1152017 0 0 9 9 2
[122 [FHLMC GOLD A95828 4 5% __312944PM7 12/17/2010_|_10/15/2016 [ [} -9 9 14
[123 [FHLMC GOLD A85828 4 5% _ 312044PM7 T 911672011 | 10/1512016 N _ .0 Q 0 - 0] .5
[124 |FHLMC GOLD A95828 454 " 312944PM7 _— 113072014 | 10¢152016 o C o 0 . 9 0 14
25 JFHLMC GOLD POOL J15724 4 3128PVLDO 10232013 | 211412017 9 9 0 0 -114
126 [FHLMC GOLD POOL J157244 _3128PVLDO o301z 2182017 ~ N 0 [ . 0 g -18
127 |FHLMC GOLD POOL J15724 4 ~3128PVLD0 T 71 10230013 | ansa017 [« . 0 o] 9 .o
128 [FHLMC GOLD POOL J157244 _~ 3128PVLDO 100232013 [ 411502017 C 0 9 o 9| 12
129 [FHLMC GOLD POOL J15724 4 3128BVLD0 [ . 1072372013_| 5/152017 N — 0 0| 0] 0| 4
130 |FHLMC GOLD POOL J15724 4 3128PVLDO _ | _ | qor23r20137) enseo7” L 0 L - 0 0 - 5
131 [FHLMC GOLD POOL J15724 4 3128PVLDO 10232013 | 71152017 N 0 0 LY 9 5
132 [FHLMC GOLD POOL J15724 4 ___3128PVLDQ 1072372013 | 8/15/2017 0 0 0 N 0 5
133 [FHLMC GOLD FOOL J15724 4 3128PVL00 | | Mor23rz013 | sinsiz017 . 0 .0 0 - 0 4
134 [FHLMC GOLD AB2821 509  312841D20 _ | _ . 712212016 | 01572016 : .o 0 .0 0 23
135 |TELEFONICA EMISIONES 5 1] 87938WAMS 572072014 3122017 0 9 9] 0 223
136 [TELEFGONICA EMISIONES 5 1] 87038WAMS 32072012 3212017 1 0 9 9 Nng
137 | TELEFONICA EMISIONES 5 1] 87938WAMS _ | _ 12502012 | 3017 _ 0 9 [ 0, 1779
138 {TELEFONICA EMISIONES 5 1f _ 87930WAMS A 3R020127 | 3712017 ; ol o . o .0 a17
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Part IV {990-PF) - Capital Gains and Losses for Tax on Investment |
Amount

Long Term CG Dsstributions] _———— 67,429]

Short Term CG Dratnbutions! 0 5508,184 0 5,258,584 0 339,600
Cost or Other FMV Adjusted Basis Excess of FMV' Gains Minus

Acquisition Date Dats Depreciation Basla Plus asof as of Over Excess FMV Over

{ _____ Description of Property Sold | CusiP# Method Acguired Sold Allowed Expensa of Sale 1231789 12/31/69 Adjusted Basis Adj Basss or Losses
[ 139 [TESARQ INC 881569107 13172017 | 9/18/2017 0 [ 0 [ -84
140 [3MCO_ | essTevior | . _ 8372015 | 1272072018 0 R o _ of o . 25
t 141 [3M CO_ ~ 88579101 . 9/372015 712412017 - - 0 N 0 N 0| 0 278
[142 [3M CO 88579Y101 972015 8172017~ - 0| ] 0 9| 127
43 |3M CO 88579Y101 97372015 91168/2017 0 0 0 0 142
144 | TIME WARNER INC _ .. 887317303 | o 8/14/2014 | 1272012016 o . 0 o . 9 390
145 [TELEFONICA EMISIONES 5 1]~ 87938WAMS 41272013 31212017 - [) 0f 0 [ 99
146 |TIME WARNER INC 887317303 8/14/2014 311672017 0 0| 0 [i) 7,247
[ 147 JTIME WARNER INC _ _ 887317303 — . . |enae0ia_) 3672017 .0 D o - -9 485
148 | TIME WARNER INC 887317303 81132014 | 31722017 0 0 0 9 5,815
[129 [TIME WARNER INC 887317303 8132094 | 62972017 0 0 0 [ 1,285
150 [TIME WARNER INC ___ T BB7317303 L 5972016 | 6/28/2017 T 0 K 0 0| 0| 1,804
151 [TIME WARNER INC R 88737303 | " ] 572016 | 81772017 -7 R 0 0 0| R 0 .83
152 [TIME WARNER INC 887317303 592016 | 511872017 0] 0 0 0] 28
53 |TOYOTA MOTOR CREDIT 1 89236TCP8 9152015 _|  6/4/2017 Of 9 9 g 9
154 {TWENTY-FIRST CENTURY FJ _ 90130A101 N 3A72017, | 81772017, 0 R 0 0 o 32
, [ 155 [TWENTY-FIRST CENTURY Fq ~ 90130A101 . WITROIT | 01822017 o . [ 0 " 0| 83
156 [21ST CENTURY FOX AME 6 1| 90131HBKO 2712014 30812017, B 0 0 9 145
E 157 |UBS COM MTG TR 2012-C1 3] 90269GACS 412472012 10/13/2016 0 0 9 2
58 |UBS COM MTG TR 2012-C13]  90269GACS 51172016 _| 10/13/2016 0| [ R - — .0 -2
_E UBS COM MTG TR 2012-C1 3| __90269GACS 4r4r012” | 1111312018 9| 9 0 -1
160 [UBS COM MTG TR 2012 C13]__ 90269GACS 5/1172016_| 13/13/2016 0| 0 0 -1
181 [UBS COM MTG TR 2012-C13| _90269GAC5 | T [T4Rar012 | 1271312016 R of 0| 2 [ -1
162 |UBS COM MTG TR 2012-C13] ~ 50269GACS 5112016 12/1372018 0 0 0 0 2
163 |UBS COM MTG TR 2012-C1 3| _ 00269GACS 4242012 | 17132017 0| 0 0 0 -1
164 |TAIWAN SEMICONDUCTORN 874039100 . 1171672016 | 6/1672017. of _ 0 of . 0 764
165 |TAIWAN SEMICONDUCTORN ™ 874039100 | " .~ _ | 111er0167]" 71520177~ 0| R 0 .0 0 1,625
(186 |TAIWAN SEMICONDUCTOR 874039100 63072018 | 7/572017 0 96 0 0| 0| 59
167 | TAIWAN SEMICONDUCTOR 874039100 71472017 | 8/1772017 0 1 0| 0 0 1
168 [FNMAMA1897 _ _35% 5] _ 31418BDBS R 5232014 | 41252017 0 0 [{ 0 [ ¢
168 [FNMA MA1897 35% 5] ~ 31418BDBS 11272015 | 472502017 - 0 9 o 9 0 Y
170 |FNMA MA1897 35% 5 31418BDBY 117212015 5/52017 [1] 27 ] 0 [} -27
ATUIFNMAMATBS7 35% 314188089 | . _ | 117212015 _| 572502017 [ 0 0 0| [} 0
172 [FNMAMA1897 _~ 35% 5 314188089 | 7 5232014 | 5252017 0 o 0 0| 0| o
173 [FNMA MA1897 35% 54 31418BDBY 5232014° | 6/252017, 0| 0 0 o 9| 9
174 |FNMA MA1897 35% 31418BDB9 5R2372014_|_7/252017 0 0| 0 9 LY 0
175 |FNMA MA1897 35% 5] 31418BDBY _ o 5232014 | 81252017 N - 0 0 0 0 0, R o
176 |FNMA MA1897 35% 54 _ 314188089 532014 | 92572017 3 9 0 0 0 9| 0
177 [FNMA POOL MA2484 4 0% 31418BXN 32016 | 1072512016 0 26| 0 o 0| 28
178 [FNMAPOOLMA2484 40  31418BXNT | - . | _3/mR016_ | 1172502016 [{ 25| .0 o 0| 25
179 [ENMA POOL MA2484 4 0% __ 31418BXN 33016 | 122502018 - 0 -32) 0 9 0 -32
180 [FNMAPOOL MA2434 40%  31418BXN 3R2016 | 1A12017 0 232 i 0 o 232
181 [FNMA POOL MA2484  40%  31418BXN R 1272/2016 | 111172017 N 0 -8 0 . .0 R 0 . ol
182 |FNMA POOL MA2484  40%  31418BXN1 . 12122016 | 1252017 Lo B of -40} [ of 0 -40
183 30%12/0] " 31418BXR2 11472412015 | 1072572016 0 -1 0 0 0 -1
184 |[FNMA POOLMAZ522 354 314188YU4 4112016 | 10252016 0 9| 0 0 2 19
185 |FNMAPOOL MA2581 _ 30 _ 314188233 | . . 302016 | 1072572016 0 14 R 0 0| - ol 4
188 [FNMA POOL MA2561 " 30% 314188233 | 2232018 | 1072572016 ; - ) -29| N 0 0 0 29
187 |FNMA POOL MA2561 304 314188233 32016 _| 117252016, B 9| -29] o 9 9| 29
188 |FNMAPOOL MA2561  30%  3141BBZ33 N 2232016 | 117257016 0 0] 0 R o _ 50
189 [FNMAPOOL MA2561 304 314188233 _ . 3312016 | 1272572016 " - 0 1§] 0 0| 0 16
190 [FNMA POOL MA2561 309 31418BZ33 22372016 | 1212572018 0 -33 0 9] 9 33
191 |FNMAPOOL MA2561 30 314188233 2232016 | 11472017 0 658 0 0 0 £58
192 [FNMAPOOL MA2561  30% 314188233 | _ 37312016 11472017 ) -285| N _ 0 Q 0 . . 285
193 |FNMA POOL MA2561°  30% __ 31418BZ33 _ . 32018 | 172572017 T R 0 24 7o R 0 0| _ 24
194 [FNMA POOL # MA2705 309~ 31418CAF1 778/2016__|_10/2572016 N 0 7 0 0 9 Z
195 |FNMA POOL #MA2705 _ 309  3141BCAF1 _ | erer016. | 10/2572016 0 ] 0 .0 0 -1
196 [FNMAPOOL #MA2705 ~ 307  31418CAF1 . "7mr2016 " | 1172502016 7| o ) .0 7l - 0 0 .- 0 7
197 |[FNMA POOL # MA2705 309 3141BCAF1 9282016 | 11252016 0 1 0 9 - Y -1
198 [TAWAN SEMICONDUCTOR N 874039100 [ _ 6/3072016 | 6182017 R 0 18| o 0 0| 118
199 |[TARGA RESOURCES CORP_| _ 87612G101 32017 811712017 - ~ 7o -162] 0f o _ . 0j -162
200 |FHLMC GOLD POOL €91926 4~ 3128P8D73 WBROAT_ | 81572017 0 -13] 0 o 9 13
201 |FHLMC GOLD POOL C819264 _ 3128P8D73 652017 | 8/152017 0 3| 0 o 0 3
202 [FHLMC GOLD POCL C91926{  3126P8D73 | __ 382017 | 9152017 B 0 29 0 o] o] 29
203 [FHLMC GOLD POOL C91926 J 3128P8D73 | T ] _ 60017 [ 9152017 0 -8 - 0 . [ - 9 -8
FHLMC GOLD POOL J15724 3128PVLDO 102372013 | 1041572016 9 -12| 0 0 9 =12
208 |UBS COM MTG TR 2012-C13] __ 90269GACS 5M1/2016 | 1/13/2017 0 2| 0 0 9 2
206 [FHLMC GOLD POOL J15724 4 3128PVLDO _ K 1072372013 | 1111572018 B 0 27 0 _ 0 0 R -27
) FHLMC GOLD POOL J157244  3128PVLDO 107232013 | 127152016 . o -49] 0 .0 0 48
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Part 1V (990-PF) - Capital Gains and Losses for Tax on Investment lm;ome

Long Term CG Drstnbutions;

Amount

Short Terrn CG Distributions} 9| 0 5,258,584 339,600 339,600
Cost or Other FMV Adjusted Basis Excess of FMV/ Galna Minus.

Acquisition Date Date Depreciation Basis Plus asof esof Over Excess FMV Over

Description of Property Sold cusies Method Acquired Soid Allowed Expense of Sale * GainorLoss 12131769 12/31/69 Adjusted Basis Ad Basts or Losses
208 [FHLMC GOLD POOL J15724 4 3128PVLO0 1072372013 |_ 111572017 0 515 = [} [} 0 33
209 |FHLMC GOLD POOL C81826{  3128P6073 _ | . 382017 | 611572017 _ [ 0 .0 0 .4
[ 210 {FHLMC GOLD POOL C918264  3128PBD73 ] Jam2o17T | T7s2017 | D 0l N 0 0 0 8
FHLMC GOLD POOL €91926 {__ 3128P8D73 6/912017_|” 711572017 - o 0 o 9 2
US TREASURY N/B 1 25% 12 912828098 1202017 | 6R2017 0 0 9 9 17
US TREASURY N/B 1 25% 12/ . 91282899 12002017 | 772412017 _ 0] of .0 - 9 5
UNITED STATES TREAS 114~ 912628v56 2142017 | 3no2017 [] 0f LY 0 =14
215 [UNITED STATES TREAS 114 __912628V56 214017 _| 31017 0 9 [ [Y -18
{216 JUNITED STATES TREAS 114 912626W30 o 20272017 | 61412017 N [ - [ . o . 2
UNITED TECHNOLOGIES cof 913017109 s82011 | “12r2012016 9 9 9 0 254
UNITED JECHNOLOGIES CO[ 913017109 5672011 111372017 0 9 [t 0 9,325
UNITEDHEALTH GROUP iNC | 91324P102 N 10/19/2016 | 12/20/2016 0 0 0 0 34
220 [UNIVERSAL HEALTH SERVIC| 913203100 o T smizors | ensro17 0 0 0] 0 3,498
221 |[UNIVERSAL HEALTH SERVIC| ~ 913803100 8/22/2015_ | 6/18/2017 .0 0 9) 0 -709
222 VALERO ENERGY CORP NE' 91913Y100 5/322018 10/28/2016 0 0 0 0) 49
223 [VALERO ENERGY CORP NEY|  _91913Y1G0__ o 2/1172016 | 107282016 0 [} 0f 0j 197
224 |[VALERO ENERGY CORP NEY _~ 91813100 2112016 | 11372016 " ) 0 0 0 86
225 |VALERO ENERGY CORP NEY ™ 81813Y100 62212016 | 11132018 9| 9 9 9 640
228 |VALERG ENERGY CORP NEY___ 91913Y100 62272016 | 7124017 0 0 9| g 145
227 [VALERO ENERGY CORP NEY|  91913Y100 61222016 | _9/1872017 [¢ o 9 Q 191
228 |UNITEDHEALTH GROUP INC|  81324P102 712412017 | 8172017 0 0 Ly 9 5
229 [UNITEDHEALTH GROUP INC|___91324P102 612672017 | 8172017 0 0 0 o 2
230 |UNITEDHEALTH GROUP INC| . 91324P102 T62672017_ | 9162017 - ) [ o0 [ 65
231 JUNIVERSAL HEALTH SERVIC] ~ 913903100 91222015 | 121202016 9) 9 9 9 -222
232 [UNIVERSAL HEALTH SERVIC| 813903100 92212015 | 6/16/2017 9| 9| 0 o 2,035
233 [FNMA AL4082 35%10] 313BELRCS | ~ 6/82016 211412017 0 [ 0 0 -19¢
234 [FNMA AlL4082 35% 10 3138ELRCS R 6Mm2016 | 27252017 . 0 0 R 0 o 14
235 [FNMA POOL #ALA191 359  3138ELUR2 162014 [ 1072512016 9 9 g 9 =
236 [FNMAPOOL #AL4191 359 3138ELURZ 17302014 |_10/25/2016 9 9 9 9 -9
237 [FNMAPOOL #AL4101__35% _ 3138ELUR2 | 1er0t4_ | 1172502016 B 0| o _ 0 0 £
233 [FNMA POOL # AL4191" 35% _ 3138ELUR2 17302014 | 1172572016 [ 9 0 9 12
239 |FNMA POOL # AL4191__36%  3138ELUR2 162014 12/25/2016 0| 0| [ 0 5
240 [FNMA POOL # AJ1758 35% _3138AS5U2 _ _ _ | 9Aaro1v | 107252016 0 0 . .0 0 - B4
241 [FAMA POOL # AJ1758 359 ~ 3138ASS5U2 . 01472011 | 117252016 " Q 0 o . 0 e
242 |FNMA POOL #AJ1758 3 5% 3138AS5U2 9/1472011_| 1272512016 [t 0 0 0 -]
243 [FNMA POOL #AJ1758__35%__ 3138AS5U2 914011 | 12572017 [} 0| 9 0 -12
244 [FNMAPOOL # AJ1758 354 3138ASSU2 _| .. | 9nano11 211412017 N [ [ 0) - 0| -48
245 |FNMAPOOL # AJ1758 359 3138AS5U2 9142011 | 2nsno7 9 0 9 0 )
248 [FNMA AL4082 35% 10 3138ELRCS 6/872016 | 1072572016 0 9 9 9 -16
247 [FNMAAL4082 _35% 10 3136ELRCI_ | _ R 6BI2016 | 1172572016 N 0 o 0 )
248 |FNMA AL4002 35% 10]___3138ELRCO 6/82016 | 1272512016 9| o o o A7
249 [FNMA AL4082 35% 1 3138ELRCY 6/8/2018 1252017 0f 0| 0] 9] 17
250 [VANTIVINC - CLA _ 92210H105 _ | _7A22017 | 8772647 o ) K 0| 0 o 0
251 |VERIZON COMMUNICATIONY ~ '92343vi04 _| T eranro1s” | 12r0n016 R o 0 0 - o 9%
252 |[VERIZON COMMUNICATION 92343v104 562011 |~ Siar017 0 9 9 9 1,444
253 [VERIZON COMMUNICATIONY __92343V104 92712011 5/412017 ) 5 0 [ 1,756
254 |VERIZON COMMUNICATIONY ~ 92343V104 _ B 912972015 | _ G/AR017 [ 2 0 0 46
255 [VERIZON COMMUNICATION|  92343vBPg o 6182015 [ “10/672018 _ 0 9 0 0 - -54
258 |VERIZON COMMUNICATIONd  92343vBT0 611872015 | 311712017 o o 9 9 958
257 |VERIZON COMMUNICATION]  92343VBT0 9M2016 | 31772017 N _ 0 0 N 0 0] -1,018
258 [FNMAPOOL # AL4191 _ 359  313BELUR2 _ "7 1nozo14 | anseo17 " o0 o [ of -1
259 |FNMA POOL # AL4191 ~ 354 3138ELUR2 162014 | 552017 o 0 9 9 5
260 [FNMA POOL #AL4191 354 3138ELUR2 173072014 _|_ 52572017 1 9 9 0 -12
261 [FNMA POOL # AL4181 _ 35% _ 3138ELUR2 _ 182014 | 612572017 o 0 0 -0 -0 -4
262 |FNMA POOL # AL4191. " 359 _ 3138ELUR2 o 113072014 _ | 672512017 . o R 0, - o 9 2
263 [FNMA POOL # AL4191_~35% _ 3138ELUR2 162014 712512017 o) 9 9] 0| 6
264 [FNMAPOOL #AL4191 354 3138ELUR2 _| 13072014 | 77252017 . N 0 [ o . o .12
265 [FNMA POCL # AL4191  35%  3138ELUR2 71 wero1a | erseor7 ; K 0 0 0 . .9 3
266 [FNMA POOL # AL4191 354 3138ELUR2 13012014 [ 8252017 ~ Y 9 0 . 9 7
267 |FNMA POOL # MA2864 359  31418CFES R AMR017 | 77252017 N .9 0 R 0 . o . 14
268 [FNMA POOL # MA2864 359 _31418CFEQ . 3272017 | 7125017 o 0 0 0 R of | B
269 |FNMA POOL #MA2864 35 ~31418CFEQ 1112017 8472017 Q 9) 0 9 =32
270 [FNMA POOL # MA2864 _ 359 _ 31418CFE9 272017 8/272017 0 of 0 9 32
271 |FNMA'POOL #MA2864 359  31418CFES | 3R | 82017 . 0 of . 0 o 8
272 [FNMAPOOL MA2878 408  3td18CFvt _| _ 71 12016 [ 1252017 O .0 0 . 0 0 R 7
273 |US TREASURY N/B 1 25% 12]__ 912828u99 1202017 14017 0 9 0 9 3
274 [US TREASURY N/B 125% 1 912828199 1202017 | 41372017 0 0 9 9| 9
275 |US TREASURY_N/B 1 25% 12] _ 912828089 _ 1202017 | 4M8/2017 . 0 o . . 0 0 5
278 [FNMA POOL # AL4181 359 _ 3138ELUR2 17302014 | 1212512016 o 9 0 o . 10
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Part IV (980-PF) - Capital Gains and Losses for Tax on investment income

Amount - -
Long Term CG D 67,422
Short Term CG Distnbutions| 0 0 5258584 339,600 339,600
Cost or Other FMV Adlusted Basis Excess ol FMV Gans Minus

Acqurston Date Date Depreciation Baws Plus asof as of Over Excess FMV Over

Description of Property Sokd CUSIP ® Method Acqulred Bold Allowed Expense of Sale 12/31/69 12/31/89 _Adjusted Basis. Ad) Basis or Loeses
277 [FENMAPOOL # AL4191___ 359 3138ELURZ 162014 172672017 0 5 0| 0 0 5
278 [FNMAPOOL # AL4181 354 __3138ELURZ /302014 | 17252017 o 12 [ 0 Lo .12
279 [FNMA POOL #AL4191 3594 3138ELUR2 | _ | Twer2o14” | 27250017 "0 T4 0 0 - 0 4
280 [FNMA POOL # ALA191 354 3138ELUR2 1302014 | 212512017 - [o -10 9 0 ol -10
281 [FNMA POOL #AL4181 3 5% 3138ELUR2 2502017 0 ) 0 3 0 £
282 [FNMA POOL # AL4181. 35%__3138ELUR2 13072014 | 312572017 - [\ 1 0 R [ of _ -1
283 [FNMA POOL #AL4191 359~ 3138ELUR2 152014 | " 42502017 0 £ 9 9 9 )
284 [FN POOL # MA3027 4 0% | 31418CLH5 5/182017_ 187252017 0 BN [) 0| 0 -1
285 [FN POOL # MA3027.__40% | 31416CLHS o 672712017 | 02572017 _ K o -3 g 0| K 0 3
286 |FN POOL # MA3027 4 0% 31418CLH5 82712017 | 912012017 0 22 9 0 0 22
287 |FN POOL # MA3027 4 0% 31418CLH5 5182017 | 972672017 [ 65] 0 0| o 65
288 [FNMAPOOL ¥#MA3038 459 31418CLU6 | _ SR3R017 | 772572017 [ 7 0 o [ R 7
289 |F NMAPOOL #MA3038 45% “31a18CLUS [ _ 6272017 | 772512017 R 0 -1 0| of [ -1
290 |F N M A POOL #MA3038 4 5% 31418CLUS 5232017 [ 8725/2017 ] 4 -20) 9 0 0 -20
291 |F NMAPOOL ¥MA3038 4 5%  31418CLU6 612772017 | 812572017 0| -4 [2 [} o A
292 |FNMAPOOL ¥MA3038 45% _31418CLUG _ T {72017 | 8rsm017 0 34 o . 0| o 4
293 [GNMA I MA4129 _ 45% 1] 361708857 T T T2nnote | 3roro? " o EL 0| o 0 15
294 |GNMA I MA4129 ~ "4 5% 14 351798857 12772016 | 3/28/2017 0 -103 o 0 0 -103
295 JGNMA I MA4120 4 5% 19361795557 12/7/2016 _| _4/720/2017. 0 -25 0] 0 0 25
296 |ANDEAVOR 03340M105 _ K 772412017 | 8M772017 0| 37 0 0| o) 37
297 |ANDEAVOR 03349M105 1/3012037__or8r017 9 61 9 9 0 61
298 |ANDEAVOR 03349M105 130017 | 9R7R2017 0 2,261 [ 0 5 2,261
200 |GNMANTMA4125 _ _45% 14 361798887 | _ 12712016 | 21202017 0 3 o . 0 0| -3
300 JAPPLE INC 037833100 712602008 | 11/14/2016 9 9,758] 0, 9 0 9,758
301 |AFPLE INC 037833100 7/2872008 | 12/2012016 0 77| 0 0| 0| k724
302 [AFPLE INC __ 037833100 | 3A30N7 | emroi7 _ 0 988 0| R 0 0 088
303 JAPPLE INC _ o J.osmeszroo [ T T | snaeor7 | oenero17 0 110) R o 0 0 110
304 [APPLE INC 037833100 31132017 |__6r12017 B 0 21g] 0| 9 9 216
305 JARPLE INC 037833100 702472017 | 8H712017 [7) 27 0 0] 0, 27
306 {APPLE INC 037833100 3132017 | 9M82017 K [ 101 0, R 0| 0 101
07 [BNY MELLON FQC EQ OPP-M  05569M475 12/32015 [ 10/2412016 - 0 114 9 0 0 114
308 [BNY MELLON FOC EQ OPP M 05565M475 1722010 | “10/2472016 0 1701 0| 0 o 1,70,
309 |BNY MELLON FOC EQOPP-M _05569M475 | | 1172272010 | 11/21/2016 0 2,055 0| 0 0 R 2,058
310 |BNY MELLON FOC EQ OPP-M ~ 05569M475 O 12772016 | 17232017 . . 0 942 0 0 0 942
311 |8NY MELLON FOC £Q OPP-M_ 05569M475 142212010 | 1232017 i 9| 1,337 0 9 0 1,337
312 [BNY MELLON FOC EQ OPP-M _ 05569M475 117222010 | 53172017 0 5,413 0| o 0| 5413
313 |APPLE INC _ 037833100 _ | 91672016 | 11/142016 . D 38 0| 0 [1 -39
314 [FNMA POOL MA2879 4 0% 31418CFV1 1292016 | siam2017 0 6 0| o 0 6
315 |FNMA POOL MA2878 _ 4 0% 31418CFV1 B 12/32016 572572017 0 24 0| 0 0| 24
316 [FNMA POOL MA2879  40%  31418CFV1 - 12/812016_ | 6/252017 R . 0| 40} i 0 o . 40
317 [FNMA POOL #MA2907 409 31418CGR9 1112017 212512017 0 4 0 9 0 4
318 |FNMA POOL #MA2907___ 409 3141BCGRQ 11172017 72612017 0 5 e [i 0 -5
319 [FNMAPOOL #MA2907 409 _31418CGRO | __ . . | 2/2/2017 72512017 N 0 E N K 0 0 )
320 [FNMA POOL #MA2907 401 "31418CGRS | | - 11172017 _| 4252017 __ 9 -8 [« _o . [ -
321 [FNMA POOL #MA2907 409  31418CGR9 2212017 | _AR52017 0 -5 9 9| 0 -5
322 |FNMA POOL #MA2607 409  31418CGRY 1172017 | 552017 0| -10) 0 0 i 10
323 [FNMAPOOL # AL4191 _ 359 _ 3138ELURZ. ~ 172014 | 87125017 B El of [ 0 8
324 |[FNMA POOL MA2879 ~ 409 3141BCFV1 _ 1712092016 | 21252017 0 9 0| 0] 0| .9
325 [FNMA POOL MA2878 4 0% _ 3141BCFV1 12002016 | 372502017 g 11 9, 9 9 11
326 |[FNMA POOL #MA2907 401  31418CGRO R 2112017 | 572512017 o 8 0 .0 o .8
327 [FNMA POOL #MA2907 409  31418CGRY _ ° 1112017 |_ 672502017 0 -17 0 9 R 9 -7
328 |FNMAPOOL MA2879 4 0% 31418CFV1 120972016 |~ 472502017 o -19) o 0 9 19
329 [FNMA POOL MA2879___4 0% 3141BCFV1 12/82016 | 5402017 0 -157) 0| 0| 0 157
330 [FNMAPOOL #MA3038 454 _31418CLU6 | | Tezrrot7 | er25r2017 R 9 8 [ R [ 0 -8
331 [F NMAPOOL #MA3038 45%  31418CLUS B . 72112017, | 912512017, ; .0 7 R o 0| o . 7
[332 JATAT INC 00206R102 6/82016__| “12/2012016 0 13| 0| g 9| 135
333 [ATETINC . |. 00206R102_ N 232007 | 6/812017 0 33 0| N 0 0| 33
F 334 [ATRT INC e _ 00206R102 _| 6812016 6/82017 | -0 -36§ 0 0 9| -36
35 JATRT INC G0206R102 6/8/2016 61812017 9 784, 9 0 9 794
| 336 |ATATINC _ _ 00206R102 _ N 712412017 81172017 N 0| 15 o . 0 0 15
[337 |ATATINC _ 00206R102 | _ 842015 | _9MAR017" : 0 2q] [0 L. [V L 0 24
[ 338 |ABBOTT LABORATORIES 002624100 ‘42014 [ 1212012018 B 0 7] o 0| 0 7
339 |ABBOTT LABORATORIES ~ | 002624100 11312017 7Rdr2017 o 93] of 0f [i] 93
[ 340 |ABBOTT LABORATORIES | _ 002624100 | _ [ 1312017 | 81512017 R 0 1543 R 0 _ 0 D 1,543
| 341 |ABBOTT LABORATORIES _oo2s2a100 [ " . 8M2017 | 91820177 0 23| [V 9 0 23
[342 |ABBVIE INC 18% 514 "00267YANZ 5/52015__| 1072772018 0 82) 0 9 9 82
43 |[ADOBE SYSTEMS INC 00724F 101 8/4R2015 12/202016 0 92) 0 [} 1] 82
| 344 |[ADOBE SYSTEMSINC  _ | 00724F101_ N 4/52017 | 8/17/2017 T 0 94} . [ 0 [ . 94
[ 345 JADOBE SYSTEMS INC _ 00724F 101 UL 4017 ] enazorr 0 148] o R [ o) 149
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Part IV {990-PF) - Capital Galns and Losses for Tax on Investment Income

Amount
Long Term CG Distnbwtions|_____— 67,427
Short Term CG Distibutions| 0 5,598,184 s} 1] 5,258,584 339,600 [’} [+} (1 339,600
Cost or Othar FMV Ad|usted Basa. Excess of FMV Gans Minus
Acquistion Date Date Gross Depreciation Basis Plus asof asof Over Excess FMV Over
__Deseriptian of Property Sotd cusip # Mathod Acgulred Sold Sales Price. Allowed Expense of Sale Galn or Loss 12/31%68 12/31/89 Adjusted Bass Ad) Basry of Losses
FNMA MA3078 30% 7/ ___31418CMA3 6726/2017 | 7725/2017 [ 81 E g 5 [} 2
FNMA MA30678 30% 7] 3141BCMA3 | | 672672017 | 8r25/2017 K L. 9 of . [ 0 - 2
FNMA MA3078 0% 7] 31418CM43 _ | srerowz | erse017 .0 0| o 0| .3
FIDELITY NATL INFORM 3 87{ _ 31620MAMS 23015 | 7R42017 0 0 0 0 327
FORD MOTOR CREDIT CO_1_ 34535TWD1 1/16/2014_| 10/726/2016 o 0| 0 0| -159
FORDMOTORCREDITCO q  345397WD1 | . _ | 6772012 _| 10/26/2018 K 0 0| L _ 97
| 352 JFORD MOTOR CREDIT CO_J_~_ 345397WD1 6712012 | 103172016 o 9 0 0| 97
353 [F N M APOOL #MAI038 454 31418CLUS 572372017 | 972572017 [} 0! 0 0 37
354 [FORD MOTOR CREDIT.CO 3] . 345397XA6 10/31/2016 | 4/a72017 0 o . 0 R o] . 8
355 |GNMA POOL It MA3587 3 5%~ 36179R7.2 411972016 _|” 100472016~ o 0 0 0 113
[ 356 [GNMA POOL I MA3SS7 359 36179R7.2 4/19/2016 | 10/20/2016 0 0 0| 0 -33
357 IGNMAMAI247 _ 50% 1] 36179RTC3 _ _ | 6mr2018 | 10r20/72018 R N 0 0 0 o -78
358 [GNMAMA3247 ~ 50% 11 __ 36179RTC3 . 672016 | 11/2072016" L. 0| o . .0 .0 -40
359 |GNMA MA3247 0% 11_" 36179RTC3 6712016 | 127712016 9 9 0 9 123
360 |GNMA MA3247 0% 19 36179RTC3 6/7/2016 | 1272012016 0 0 0 0| -49
1361 JGNMA 11 POOL MA3737_ 40% __ 36179SEJ2 N 7R612016 1672016 .9 of _ . 0 0 0
362 |GNMA || POOL MA3737 409 ™ 38179SEJ2 72672016 | 102012016 0| o o 0| 97
363 |GNMA 11 MA3B73 ~ 30% 8l 361795457 81252016 | 71072072016 9 o 0 9 4
364 |GNMA I MA3873 __30% 36170857 6/2572016 | 107202016 0 0 0 0 =)
[ 365 [GNMATIMA3ST3  30% B  36179SJST R §22/2016 | 10/2072016 - 0 0 o 0| oA
368 JGNMA Il MA3873 _ 30% 361785487, 8252016 _| 1112012016 9 9 9 9 £
367 [GNMAITMA3873 _ 30% 8] __ 36179SJ57 872572016 | 1172012016 [¢ 0| 0 0 7
368 [GNMATTMA3BI3 | 30% B _ 36179SJ57 | | /2272016 | 117202016 R 0, o| 0 0| R -1
[360 [GNMAILMA3873"  30% g{ 36179SJS7 81252016 | 122022016 9 9 0 0| -12
[ 370 |GNMA I MA3B73 __ 30% 36179SJS7 82572016 | 1272012016 0 0 0) 0 12
371 |GNMAITMA3873 ___ 30% 361795JS7 . |._872272016 | 127202016 R 0| 0| T o] 2
372 |GNMAIIMA3673 ~ 30% 8{ _ 36178SJS7 [ srsnots |7 1zoro17” .0 0| o 0| -9
373 [GNMA IMA3873  30% 361795457 82502016 [ 17202017 0 9 9 0 -9
374 [GNMATIMA3873 ___30% 36179SJ57 S722/2016 | 172072017 [} 0 0 0| 2
375 [GNMA Il MAJS73  30% 8] _ 361795JS7 _ K 1272016 | 172072017 R [} 0| 0 0 -1
376 [GNMA I MA3873 ™ 3 0% 36179SJS7 87252016 | 212072017 0 0| 0 o 5
377 IGNMA I MA3873 3 0% 361798457 87252016 | 2202017 0 0 g 0 -5
378 IGNMA 1l MA3873 3 0% 36179SJS7 .| s;menote | 2120r2017 0| 0 0 0| -2
379 [GNMA T MA3873 3 0% 361795JS7 . 1272016 | 27202017 . 0| 0 o of -1
380 [GNMA il MAJE73  30% 36179SJS7 825/2016_ | 3212017 9) 9 9 o -1,007
1|GNMATIMA3873__ 30% 8] 361795JS7 82572016 | 31212017 0 0| 0 9| -1.008
382 |ADVANSIX INC | oorramier | .| 17142004 | 162016 R 0, [ 0| 0| )
383 JADVANSIX INC 007737101 11472004 1 11732016 9| 0, 0 0| 1
384 [AETNA INC 00817Y108 1/13R016 11/412016 0f 9 [ 0 294
385 [AGILENT TECHNOLOGIES IN{ _ 00846U101 L. _|.32/902015 | 10/872016 | R [ 0| e O L o . . .87
386 |AGILENT TECHNOLOGIES IN{__~00846U101 12/0r2015 7| 101812016 0 0 0 9 957
387 |AGILENT TECHNOLOGIES IN|___00846U101 672017 | 911872017 0| 9 9 9 E
368 [ALEXION PHARMACEUTICAL| 015351103 . 142016 | 1212072018 . 0 o . . _ . 0 0 _ 22
389 |ALEXION PHARMACEUTICALl 015357109 O 1o | 14017 I | 0 P B 0 21
390 |ALEXION PHARMACEUTICAL] 015351109 11/472016 | 8/11/2017 0] 0j 9 9 o323
391 JALEXION PHARMACEUTICAL| 015351108 117472016 9/18/2017 0 [ 0 L) 7
392 |ALIGN TECHNOLOGY INC. _ 016255101 _ _ | 8n&R0%7 | 9182017 0 0, of 0 .- 32
393 |ALLY FINANCIAL INC 02005N100 . 172015 | _7r4r017 - 0 9| .. 9 . 0 51
384 IALLY FINANCIAL INC 02005N100 17722015 |~ &1172017 " 9 9 o 9| 11
395 JALLY FINANCIAL INC _ .02005N100 | {Tnro1s | snaz017 . 0 0| o K [ 6
396 |ALPHABET INC/CA-CLA_ _ 02079K305 _ - 9/232016_ | 127272016 T _sssy " T T : 0 o o, _ . 0 . 472
397 |ALPHABET INC/CA-CL A 02079K305 8212016 | 12722016 _ Y- 0 0| 0 o -310
398 |ALPHABET INC/CA-CL A 02079K305 87212016 | _12/712016 2,33 0 0| 0| 0 £0
399 [ALPHABET INCICA CLA | _02079K305 | __ 7RI01S | 127712016 7,77 0 o . o . 0 809
400 |ALPHABET INC/CA CL A Too7ek3es | T 71712015 wpeoir | 77 T sossl T R _ 0 0 . o . 0| _ 1125
201 JALPHABET INC/CA-CLA 02079K305 772015 [ 7472017 996 0 9 0 0 300
402 |ALPHABET INCICA-CL A_ 02079K305 o 71712015 | 81772017 N 937 . . _ .o 0| R 0| IR 241
403 |ALPHABET INCICA-CL A _ 02079K305 R | 7172015 | onsno17 R 1,866 R o 0 0 0 0| 474
404 [AMAZON COM INC 023135106 512672011 _| 1272012016 3084 N o 9 [1 9| 229
405 JAMAZONCOMINC | 023135106 _| SR8R01T | TR42017 | . 2058 - K 0| 0 o 0 1663
406 |AMAZON COM INC 023135106 - 58011 | eA7rR017 o9 . o 0| o] - 0 m
407 [AMAZON COM INC 023135106 52872011 | 9182017 1,964 0 0| g 3 [y 1,568
408 |AMERICAN TOWER CORP. 03027X100 6/1872015 | 1272972018 1,267 [} 0 0| 0| 135
409 |AMERICAN TOWER CORP _ | 03027X106 | . _ 6182015 | 3m72017 7,247 . R .9 0 oo ol 1,168
410 [AMERICAN TOWER CORP 03027X100 . 62472015 | 3BR0VT || T 2749 . 7o 0 o0 q 460
411 |AMERICAN TOWER CORP 03027X100 61252015 | 34712017 2,062 o 9 0 9 349
412 [AMERICAN TOWER CORP. 03027X100 6252015 | _6/2172017 3,384 [q 0 0 0 820
413 |[AMERICAN TOWER CORP | __ 03027X100 _ . _ | 7mrots |Temi2017. | . .. 8a84 . R 0| 0| T o 0] 2,31
414 [FNMA MA2930 40% 34 T1secHG2 | ] 42017, | 7pseo17” [ | 450 - 0| 0, . o] 24
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Part IV (990-PF) - Capital Galns and Losses for Tax on Investment Income

Amount
Long Term CG Dx 67,422 » 3
Short Term GG Distrbutions| 0| . 5,598,184 9 0 : [ 330800
FMV Adjusted Basis Excess of FMV Gains Minus

Acqulisttion Date Date Depreciaton asof asof Over Excess FMV Over

Description of Property Sold cusip® Method Acquired Sokld Alowed 12/31/68 12/31/69 Adjusted Basis Ad| Basrs of Losses

415 [FNMA MA2530 40% 34 31418CHG2 4142017__| 71252017 [ 0 0 [ 5
P FNMA MA2930 20% 3 _ 31418CHG2 T | amrotT_ | elrpi7 o 0| 0| .0 0| 26
{417 [FNMAPOOL # AL4191 _ 359 3136ELUR2 |~ | tmorota | er2s20177 | - R 9 of .o 0 13
418 [FNMA AL6223 POOL 4 5% "~ 3138EN4HD 5/15/2015 | 1072572016 N 9| 0 9| 9| -82
419 [FNMA POOL # AL6150 _ 4 0% 3138ENZQ5 121162014 | 10/25/2016 0 0 0| [ 22
120 [FNMA MA2930 40% 34 31a18CHG2 . 4142017 | S1252017 K 0| 0 K o [ -13
21 [FNMA MA2930 40% 3] 31418CHG2 47412047 572512017 - 0 [t) 0 0 -2
422 [FNMA MA2630 40% 3]  31418CHG2 4472017 | 612502017 g [5) 0| 0 A3
423 [FNMAMA2030 _ 40% 34 31418CHG2_ | . .. 4/a2017 | _ 672572017 T 0 0 0| K 0| 4
424 [FNMA POOL # ALBB95~ 35%  3136EPUVA 6/8/2015 _| "12/252016 | - 0 0 9 9| 7
425 |FNMAPOOL #AL6895 3594 3138EPUVA 71282015 _| 1212522016 [} 9 o 0 5
428 FNMAPOOL #AL6895 354  3138EPUVA | _ [ Tema015 | 172572017 0 0 0| 0 2
427 [FNMA POOL# AL6895 "~ 35%  3i36EPUVE. | _ . 712602015 | 1725/2017 N _ 0 0 - 0 0 . -2
428 [FNMA POOL # AL6895~ 3 5% 3138EPUVA4 1252016 | 172572017 R 0 0 9] 9 -1
429 |FNMAPOOL #AL68S5 3 5% 3138EPUVA 6I8/2015 | 2/25/2017 0 0 0 0 ]
430 [FNMAPOOL # AL6695 35 3138EPUVA _| | 7rero1s | 27252017 R 0 0 0 0 -3
431 [FNMA MA2930 40% 317 31418CHG3 T L arot | snpsnorr |7 ° . 0| g o 9| -33
432 40% 34 37418CHG2 4142017 _ |~ 82572017 0 4] 9 [ -8
433 40% 3__31416CHG2 4142017 | 8/2972017 0 0 0 [} 30
434 |FNMA MA2930_ 40% 3] 31418CHG2 B | 4R | eeno7 | N 0 0 0 0, 30
435 |FNMA MA2930 40% 31 31418CHG2 4017 | ersp017 ) 0 0 0 20
436 [FNMA POOL # MA2931__ 309 31418CHHO 2032017 _|_ 412572017 98 0| 0 0 0 -1
437 [FNMA POOL # MA2931 309  31418CHHO ” 22372017 | 512502017 364 _ N _ 0] 0 o 2 10
438 |[FNMA POOL #MA2931_ 309 31418CHHD 21232017 | 61252017 arg| 9 9 o o -19
439 |[FNMA POOL #MA2931_ 309 __31418CHHO 2RI017 | 71252017 431 [y 0 0| i 12
440 [AMGENINC_ 031162100 N | 98013 | 10/1972016 |_ 22,609 N N 0 0 0| 0 6,252
4471 |AMGEN INC B 0631162100 ] 122015 | 10192016 161 . .0 R 0| 9 0 7
442 JAMGEN INC 565% 6/ 0311628H2 242012 [ 20812017 5684 N 0 9 o 9 85
443 |AMGEN INC 565% 6/1 _ 031162BH2 712014 2/812017 5,684 0 0 0 [} 36
444 |GNMATI MA3E73  30% 8]  361795JS7 | erz2z016 | 3m2017 4821 - [ 0 0| 0| 224
445 [GNMA 1 MA3873 30% 8l  36179SJS7 1272016 | " 37272017 4821 9| 9] 0 9 -80
448 |GNMA Il MA3873 _ 30% 361798JS7 2162017 3272017 4,821 0| 0| 0 0 54
447 [GNMA 1 MA3873  30% 8] 361795457 .| ersrote | 3ro2017 123 0 0 o 0| 5
448 [GNMA 1 MA3873 _ 30% 8]~ 36179SJ87 7 1| enrseots | ararotr 129 " R 0 0| .0 0| -
449 |GNMA Il MA3873 30% 38179857 91212016 | 312002017 - - of 0 [} 0 -1
450 |GNMA Il MA3673___30% 36179SJS7 12772016 | 372072017 25 0| [ 0 Y 0
451 |GNMA (| MA3873 _30% 8] _381798JST R ~ 2A0R017 | 37202017 25| R T 0 N 0 0| .9 [
452 |GNMA POOL Il MA3874 359~ 361795JT5 10032016 | 1172002016 | 287 o 9 o) 9 -18
453 |GNMA POOL 1 MA3874 359 36179SJT5 — 10/22016 | 12/2012016 0 [} 0| 9 26
454 |[GNMAPOOL 1 MA3874 35% 361798015 | 102016 | 17202017 N 0 0| R [ .9 .2
455 |GNMA POOL || MA3874 35 36179SJT5 1032016 | 2n6n2017 9] 0 9 9| 753
456 |GNMA POOL 1l MA3874__ 359 361798015 1182017 | 21672017 [} 9 0 0 20
457 [GNMAPOOL 1IMA3874 35Y _ 361798015 | . 10772016 | 272002017 N 0] 0 0 ) 14
458 |GNMA POOL 1| MA3874 359 ~_36179SJTS o neRo17 | 2202017 N _ 0 R of . ¢ .0 -2
459 |GNMA POOL || MA3375 _40% ~38179SJU2 10672016 [ 1172012016 - 0 0 0| 9 149
460 |GNMA POOL [I MA3875 4 0% __ 36179SJU2 10/6/2016 | 1172272016 0 0 0 [} -804
461 |GNMA 1] POOL #MA4070_ 40 36179s0%X8 | . _ 11222016 | 1/20/2017 . 0, R [ 0 _ 0 -148
452 [GNMA 1l POOL #MA4070° 4 0™ _361785QxX8 R 1172272016 | 272002017 T ; .9 o o 0 41
463 |GNMA I POOL #MA4070 4 0]~ 36179SQX8 117222016 | 317/2017 9 9| o 0 ~206
484 IGNMA I POOL #MA4070 _40{ 36179SQX8_ | . | 1raros | 3172017 . 0| 0| 9 0] 168
485 |GNMA I POOL #MA4070 4 0  3617950X8 L T 2m0r0177 [ 3n72017 0 9 o . 9 43
456 IGNMA I POOL #MA4070 4 0]  361795QX8 1172202016 | 3n7017 ” 0 0, o) 0 -168
487 |GNMA Il POOL #MA4070_4 0% 361795QX8 11722/2016_|_3/2022017 9 0 [} o 28
458 |GNMA Il POOL #MAGO70 40§ 361798QX8 _ | __ . | 2102017 | 3r0i2017 K 9 .0 0 . 0 -3
469 IGNMAIIMA4129  45%1d 361798887 | _ | 127016 | 172072017 - _9) . of _ 0 0] 8
470 |AMERICAN TOWER CORP. 03027100 71242017 _| 81772017 9 ) [} 9 4
AT1JAMERICAN TOWER CQRP | _ 63027X100 | _ 772015 | S/1872017 N o] - 0] N o _ 150
472 |FNMA POOL. #MA2907 aod ascGre |7 | 2¢m017 | enseotr oo .9 0 0 -12
473 [FNMA POOL #MA2907 4 04 31418CGRe 17112017 | erer017 9| 9) 9 0 29
474 |FNMAPOOL #MA2807 _ 409 31418CGRY. | . _ | iAoty | 7252017 T - 0 _ 0 o . 0 5
475 |FNMA POOL #MA2907 407 31418CGRY | T |7 2rr017 17750017 . 0 - 0 -0 - o . -19
476 [FNMA POOL #MA2907 " 409 31418CGR9 11172017 | 702512017 0 9 0 - 9 -30
477 [FNMA POOL #MA2507 409 31418CGRO 202017__| 71252017 0| 9 9 - o 25
478 [FNMAPOOL #MA2507 409 31418CGRS_| _ 1. 221007 | 852017 N N 0 . 0| 0 9 27
479 [FNMA MA2930 40% 3] 31a1scHG2” | " aipo17” | T 8552017 . - 0 0 0| o .4
480 [FNMA POOL # AL6150 4 0% 3138ENZQS 12/16/2014 | 121252016 o 0 0 [+ -17
481 [FNMA POOL # AL6150 4 0W __ 3136ENZQS 121162014 | 17242017 0] [1] [1 Ly -18
482 [FNMA POOL # AL6150_ 4 0% _313BENZQS . | 1216r014 7| 2142017 _ [ 0 0 0 212
483 [FNMAPOOL # AL6150  40°% ~ 3130ENZQ5 _ | . T 1 12nenr01a | _2n25n2017 0 0 .. 0 0 14
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Part IV {(990-PF) - Caplital Galns and Losses for Tax on investment Income

Amount
Long Term CG Dx 67,422
Short Term CG Distnbutions [} 5,598,184 )] 0 5258584 339,600 0 9 0 339,600
[ Cosl or Other FMV Adjusted Basts Excess of FMV Gaira Minus

Acqursition Date Date Gross Depreciation Baws Plus as of asof Over Excess FMV Over

Description of Property Sold CusiP # Method Acquired Sald Sales Price Allowed Expense of Sals Gain or Loss 12731769 1213189 Ad|usied Basia. Ad] Bagla or Lossat
484 [FNMA POOL # AL6895__ 3 5%  3138EPUVA 6/8/2015 10/252016 [ 300, - 0| 0 [ -19
485 |[FNMA POOL # AL6BS5 _ 35%  3138EPUVA o 72872015 | 107252016 0| 150)| 5 0 o 0 .3
488 [FNMAPOOL #AL6895 ~ 3594  313BEPUVA _ | _ _. | emno1s | 1125018 T P 229 7 0 0| 0 7
| 487 JFNMA POOL # AL6895 354 " 3138EPLVA 712872015 | 117252016 o 115] 4 0 9 ol A
488 |FNMA POOL # AL6150 4 0% I13BENZQS 1211672014 1172572016 0 265 -18 9 [ 9| 18
480 [FNMA POOL # MA2931 309 __31418GHHO_ | . | 2733017 _| 81232017 I ) 8575 7 o R o . o 32
490 JFNMA POOL # MA2931 309 ™ ~31418CHHO 2320177 |_ 8rsp017” o 512 14 o i 9 -14
491 [FNMA POOL #MA2931__309__31418CHHO 23047 |~ 9R212017 0 33,080) 35| 0| 3 0| 35
402 [FNMA POOL # MA2G31 309 _31418CHHO _ | . | 22372017 | 612852017 o — 0 7200 . EE R 0| [ _ -19
493 |F NMAPOOL#MA3026 359 "~ 31418CLGT 5272017 71252017 9 134) 4 ) 9 0 4
494 [F N MAPOOL #MA3026 359 31418CLGT 672712017 | 7/25/2017 0 27 i g [} [y -1
495 [FNMA POOL #MA3026 354 _ 31418CLG7 _ . | 6rIR0\T | 6r257017 ) - 33) El _ q [} 0| E]
496 |F NMAPOOL#MA3026 357 ~31418CLG7 | sr22r2017 | er2s017 . R o 30 . .. 4 0 ol | o) 4
497 [F N MAPOOL #MA3026 359  31418CLGT 62712017 [ 912572017 0| 26| -1 9 9 9 1
498 |FNPOCL # MA3027 4 0% | 31418CLH5 SABROYT | 772572017 0 143 3 [ 0| 0 -8
499 [FNPOOL #MA3027  40% |  31418CLH5 R 67212017 | 772572017 0 29| 2 B o — .0 R .0 2
500 [FN POOL # MA3027 _ "40% | 3141BCLHS . 82512017 _ o 163 .9 0f of . 0] -9
S01|FN POOL # MA3027 ~ 40% |  31418CLHS sr12017_| 8r5r2017 9| 33| -2 0 9| o 2
502 [F N M A POOL #MA3026 359 31418CLGT 512272017 | 81252017 0| 165| 5] o 2 9 5
503 |YUM CHINA HOLDINGS INC | _ 98850P109 - 5/612011 12/672016 R 0| 6 868 5,714 [ 0 0 5714
504 [YUM CHINA HOLDINGS INC 98850P109 212013 | 121622016 i 2,428 1,207 9 0 o 1,207
505 |YUM CHINA HOLDINGS INC 98850P109 4247014 | 12/672016 0| 4,307 371 0| 0 0 371
506 |ZIMMER BIOMET HOLDINGS,| 98956P102 | ___ | 5/271016 | 1272072016 0 1,107} 188 0 2 R of . -188
507 |ZIMMER BIOMET HOLDINGS,|  98956P102 572772016 | 772412017 0 615 30) 9 o 9 30
508 [ZIMMER BIOMET HOLDINGS | 98956P102 51672016 | 8/16/2017 3 30,673 3,055} 9| 0 0 3,055
509 |ZIMMER BIOMET HOLDINGS | 989567102 .| 57272016 | era2017 R o 7 503 R EC N [ 0] 9 769
510 |MELLON OPTIMA L/S STRATH. 999786567 | _ .| arz7oos | 1231016 0 299,721 279 0 ol o 276
511 [COMMIT TO PUR MELLON O™ 999786880 12272016 | " 21212017 9) 6,858 o 9| 9 0 [
512 [MARATHON PETROLEUM CCf__ 56565A102 57312016 2172017 0 8,129 2,761 9 g 9 2261
513 [MERCK & COINC .| _sesavios | | .8A12016 | 1212012016 R [} 1911 -83) o a 0 . 83
$14 [MERCK & COINC 58933v105 26/2017 | 8/17/2017 Y 661 37| _ 9 9 ) 37
515 IMERCK & COINC 569337105 26/2017_ | 9HE/2017 0 661 -2 0 2 9 -2
516 [MICRGSOFT CORPORATION| __ 594918104 . 72272015 | 1011372016 N o 6,542 2,011 0| R o [ B 2,0M
517 [MICROSOFT CORPORATION| ™ 594918104  [_ ™ 92272015 | 772412017 . 0 43 300 .o .0 0 300
518 |MICRON TECHNOLOGY INC | ~ 595112103 132017 | 6132017 0 4,031 1,582 9 0 9 4,562
519 [MICRON TECHNOLOGY INC | 595112103 1272016 |_77252017 o 10,452 5,085 0, [ [q 5,085
520 [MICRON TECHNOLOGY INC | _ 595112103_ — |Tmrotr | 7rsro7 — B _ o _ 7,838 26200 _a. . _ 0 0] _ 2620
521 IMICRON TECHNOLOGY INC | 595112103 77420171 712572017 9 637] 9 0 o 39
522 ]MICRON TECHNOLOGY INC | 505112103 11H4R016 |~ 77252017 0 708 i [} 0 487
523 [MICRON TECHNOLOGY INC | _ 595112103 | _ __ | 1iAapoe | 721017 - of __ . 13983 9,864 Lol o - [ Y el
524 [MARATHON PETROLEUM COY ~~ 56585A102 11/12/2015 | 1302017 9 28,551, -3,437] 9 0 0 3437
525 |MARATHON PETROLEUM € 56585A102, 2112016 | 2172017 [) 8,443 4,846 0 o 0 4,846
526 |MICRON TECHNOLOGY INC | _ 595112103 |_ 1171472016 | 8R2017 I R _ 973 5 B o[ K . _ 0 5513
527 [MICRON TECHNOLOGY INC |™" 595112103 ___ | 1wzots | anot7 - .0 4780] " T 7 2735 [ o . . . .0 . 2735
528 [MONDELEZ INTERNATIONAL] 609207105 1272012016 | 91182017 9| 441 ol o 0| -34
520 [MONSTER BEVERAGE CORF __61174X108 11372014 | 1272072016 0| 657 [ 9 0 618
530 IMONSTER BEVERAGE CORH  61174X108 T tAaRo1a | 7Rar017 N 0 R 232 N 0 0| R 0 262
531 [MONSTER BEVERAGE CORE 61174X109 T wanoed Tl osnzeoir” N 0 232 9 0 0 311
532 |MONSTER BEVERAGE CORF] __ 61174X109 1132014 1912017 o 232 o 0 9 335
533 IMICRON TECHNOLOGY INC | _ 595112103 N 1112018 | 8772017 _ 0 _87% _ 5,316 0] [2 [ 5316
534 [MONDELEZ INTERNATIONAL] ™~ 609207105 ; _12r0n016" | 81722017 ° R o 444 KN o . .9 0 3
INYSE EURONEXT 20%[ 629491A87 1012012 | 3po017 9 19,934 124/ 0 9 o 124
538 NYSE EURONEXT 20 25491AD7 10772012 | 373072017 0 5,007] 7 [) ol 0 7
537 INYSEEURONEXT _ 20%| _ 626491AB7 . |_7hanoaaT] 30017 ~ [} 5,083 .. 79 [ 0 [ -19
538 [FNMA POOL #AL6895 3 5% ~ 3138EPUVA | _ 1252016 | 6252017 R R of_ 35) . E) 0 oL 0 1
539 [FNMA POOL #AL6B9S 3'5% " 3138EPUV4 582015 | 7n5Rm7 0| 164 5] o 9 - 0 £
540 [FNMAPOOL # AL6B9S _ 359  3136EPUVA [ ___ | 7/262015 | 7R&2017 N o 4 A ) [} 0, A
541 [FNMAPOOL # AL6895 ~ 35%W  3138EPUVA | 7 | 152018 | 7252017 . . 0 a1l Aal R 0| .0 -1
542 [FNMA POOL # A16895 _35% 3138EPUV4 728015 | _8/4/2017 9 4,162) -3 o 0 0| 3
543 [FNMAPOOL #AL6BO5 35  313BEPUVA | | 1252016 | 8/ar017 \ o o . . 4158 - i 0 - 0] 0 1
544 [FNMA POOL # AL689S  35%  3138EPUV4 61812015 81412047 | 16,145} . . 0 16,116 29 N 0| _ 0 28
545 JFNMA POOL # AL689S _ 35%  3138EPUV4 882015 | emsp017”) T 473 o AesL -1§] o [} 9 -18
545 |FNMA POOL # ALG867 3% 2/1]  3138ER6D7 ATROT |~ 572512017 17| [+ 121 4 o [} 0 4
547 |FNMA POOL # ALG867 3% 2/ 3138ER6D? | _ (472017 | 67052017 143 N 0 147 A 9 [3 0| 4
548 [FNMA POOL # AL9B67 3% 2/1]  313BERSD7 _ .1 anrpo17 | 7nspor7 ) T T 478) ° 0 184) R k) o 0 . of _ . .
549 |[FNMA POOL # AL9BB7 3% 2/1]  3138ER6D7 52412017 | 70512017 N 59 0 61 2, o 9 0 -2
550 [FNMA POOL # A 9867 3% 2/1] _ 3138ER6D7. 4712017 872512017 160) Q 164 4] [) 0f 0f -4
551 |FNMA POOL # ALOBE7 3% 2/1) _ 3138ER6D7 __ _| spano17 | ensnoi7 53 R N 2] K [ 9 o . . .2
552 |FNMA POOL # AL9867 3% /1] 3138ER6D7 . _4noa? 7| srsro17 145 " . [+ 149 -4 o . o o 4
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. Part IV (890-PF) - Capital Gains and Losses for Tax on_investment Income

Amount
Long Term CG Dx: 67,422
Shoit Term CG Distnbutions| 0 0 0
FMV Adjusted Basia Excess of FMV
Acqursition Date Date avot asof over Excess FMV Over
Descnpton of Property Sold CUsIP 8 Method Acquired Soid 12/31/89 1273168 Adjusted Batis Adj Basis of Losses,

I S53 [ENMA POOL # ALOBB7 3% /1] _ 3138ERBD7 5724/2017_| 672572017 0| [} [J [] -2
554 [FNMA AL9127 . 40% 7/] _3138ERDI  |___  _ 1112018 | 1272572016, N o | 0| 0 .2
555 [FNMA AL9121™ " 40% 74 _ 3138ERD31 LT 1 11nroe | arsnotr 0 0 [ o . 23
558 JFNMA AL9121 40% 770 "'3138ERD3) 1112016 | 2142017 C o) 0 0 9 =158
557 [FNMA ALO121 40% 7/ 3138ERD34 11AR2018_| 21252017 o 0 9 9 24
558 [FNMA AST601 . 40% 7R _ 3138WHNTS _ _ | 87257016 | 102572016 R [ 0 L - o -3
550 [FNMA AS7601 40% 74 ~ 3138WHNTS 811072016 | 10252018 o ~_ 9 9 0 9 25
560 |LAM RESH CORP. 512807108 772772017 _{__9/18/2017 0 0 g g 2t

) 561 [(AM RESEARCH CORP 3 4| _512807AQ1 _ . - SRA2016 | 101372016 [} 0| 0 0 130
562 |l AM RESEARCH CORP 34| “"512807AQ1 8302018 | 10132016 "9 9 9 0 -187
563 |LILLY ELI & CO 532457108 172072016 | 12/20/2016 0 [J 0 0 -81
564 JULLY ELIE CO, 532457108 | 172072016 67772017 _ 0 R of . 0 [ -302
565 |[MARATHON PETROLEUM CQ _ 56585A102 _ | 11122015 | 1212012016 . .9 .0 R o 0| 158
566 |ALLERGAN PLC 601774108 Srar016 | _12r0r2018 9 0 0| 0 104
567 |ALLERGAN PLC GO1774106 5M972016 | 77242017 0 [ 0 9 68
568 |ALLERGAN PLC 601773108 ] 5152016 | 81772017 _ 0 0 0 0 - -1
569 |ALLERGAN PLC G0177J108 5192016 | 81872017 N 0 .0 q of . -1

[ 570 |FHLMC GOLD G05938 509 3128M74X1 712010 611572017 0| [ 0 0| 4
571 [FHLMC GOLD G0S938__ 509 3128M74X1 7182010 | 7/15/2017 0 0| 0 0| 2
| 572 FHLMC GOLD G05938 5 0% _ 3128M74X1 71192010 B/15/2017 N 0] 0 0f 0] 0
573 [FHLMC GOLD G05938 504~ 3128M74x1 71972010 | 9152017 9| 9 9 [\ -3
[ 574 |FHLMC GOLD G08773 __ 307 __3128MJ2F6 8472017 | 9/15/2017 [ 0 [ Y 0
[ 575 [VERIZON COMMUNICATION & 92343VBT0 __ R 10672016 | /{72017 0| of. . 0 [ -558
[ 576 {VISA INC-CLASS A SHRS 82826C839 7202016 | 122012016 9) 0 o g -15
577 |VISAINC CLASS A SHRS 92826C839 1242017 | 7RAR0IT ) [} 9 Lo 165
578 |VISA INC-CLASS A SHRS 92626839 | _ T 1124017 | 647017 T 0| of . 0| [ 81
579 |VISAINC-CLASS ASHRS _ | 92826C839 12412017 | 9nen017” Tl .0 0] 0 0 . 176
580 |VOYA FINANCIAL INC 929089100 1072212015 |_12/202016 o o 9 9 24
521 |VOYA FINANCIAL INC 529083100 10/22/2015 | 772472017 0 of 0 0 52
582 [VOYA FINANCIAL INC _ . 929089100 N 107272015 | 811772017 . 0 .0 [ o . -28

) 583 [VOYA FINANCIAL INC 929089100 1072212015 |_ 91182017 N 9 9 9| o 47
584 [WELLS FARGO & COMPANY 848746101 97102015 1272012016 0 [t] 0] 0l 72
585 [WELLS FARGO & COMPANY | 949746101 | O manoT | sinet R 0 ¥ [ 0 -397
586 JWELLS FARGO & COMPANY | 945746101 _ _ 91102015 | /2272017 T 7o o 0 o) 7
587 [WELLS FARGO & COMPANY 949746101 1172211990 | 711172017 o 0 0 [} 23,378
588 |WELLS FARGO & COMPANY | 849746101 3282000 | 712017 9 0 9 9 2,764
580 [|WELLS FARGO & COMPANY | _ 949746101_ _ | Tenoo1s [ 72017 . 0 N 0 . 0 o) 24
590 WILLIAMS COS INC 969457100 0272016 | 122012016 0 9| 9 9 2
501 JWILLIAMS COS INC 960457100 OR71R01E_| 1182017 0 0 0 0 2,585
592 [YUM' BRANDS INC ___ 988498101 _ | 41242014 | 122072016 T G of _ -0 - 0| _9
593 [YUM!' BRANDS INC 988498101 A/mr2017 8/17/2017 0 9 0 9 19
594 [YUMI BRANDS INC 968498101 461017 91E/2017 Q [V 9 0 109
505 |FHLMC GOLD POOL #G0871} _ 3128MJYNA | _ | er28rz016 | 47152017 K 9 0 . D [ . -9
506 |FHLMC GOLD POOL #G0871 { ™ 3128MIYN4 - 92672016 | _ 511572017 . .0 .. o 0 .9 2

' 597 |FHLMC GOLD POOL #G0871{ " “3128MJYN4 97282016 |~ 5/19/2017_ 0 0 9 0 -525
538 |FHLMC GOLD POOL #G0871{ _ 3128MJYN4 012872018 | 6/35/2017 0| 0 0 0 -10
599 |FHLMC GOLD POOL C91738{  3128P74X8. | 24r0ia | 1011572016 . [} .. 0 0 o . -1
600 [FHLMC GOLD POOL €91738] _ 3128P74x8 . 31262014 | 101522016 0| 0 9 0 5
801 |FHLMC GOLD POQL C91738 { ~ 3128P74X8 12112015 | 10/15/2018 0| 0 9 0 5
602 |FHLMC GOLD POOL C91738'{ _ 3128P74X8_ 20412074 _| 1171572016 103, .. - [ [ 9 .. 5
603 {FHLMC GOLD POOL C81738 ] ~_ 3128P74x8 o T3r262018 [ 11150187 T 51 T . 0| 0 o . 0 3
604 |FHLMC GOLD POOL C91738 4~ 3128P74X8 121172015 | 1141572018 " 51 0 9 9 0 4
605 |FHLMC GOLD POOL C91738 4 ___312BP74X8. 2/472014 _| 12/15/2018 138 [} 9 9 9 9
606 {FHLMC GOLD POOL C91738 ] 3128P74X8 _ 1 36018 | 121152018 I T o 0 0 R [ .4

' 607 [FHLMC GOLD POOLC91738{ _ 3128P74X8 _ | 12112015 1 121502018 69) T 0 0 - 0 0 -5
608 |[FHLMC GOLD POOL €91738 ~ 312gP74X8 2472014 | 1152017 ]~ . 9 9 9 9 8
609 [FHLMC GOLD POOL C91738{  3128P74X8 __ .| 316R01E | 1452017 50] R P .9 9 [ - 2

[610 [FHLMC GOLD POOL C81738 { _ 3128P74X8 7T arnnos ‘( 11152017 : 50) ° B 0 0 0 0 3
11 [FHLMC GOLDPOOL €917381 ™ 3128P74X8 242014 21152017 101 - 0 9| 9 ) 5
1812 FNMAAS7601 ___ 40% 74 3138WHNTS | = 8252016 | 11/2572016 72) R R 0 R 0 . 0 .0 - .5
[613]FNMA AST601 ~~ 0% 74 3138WHNTS _ _| snoero1s | 112sn2018 717 - I 0 . 9 0 . 5
14 [FNMA AS7601 40% 7] 3138WHNT5 8252016 | 12/9/2016 Y B 0 9 0 9 -137
[ 615 |PANERA BREAD COCL A 69840W108 4R0N016 | 572572017 314 0| [Y q 9 98
(616 |PANERA BREAD COCLA_ 698dow108 [ 5812016 | 572512017 N “ea1f _ . 0 0 . . 0 R .9 291
[ 617 [PANERA BREAD €O CLA 69840W108 . 5M2016 | 6552017 _ T 13817 T 0 0 0 o 4,290
18 |PANERA BREAD CO CL A 69840W108 4182016 | 71972017 9,765 0| 9 9 9 3231
19 JPANERA BREAD COCL A 69840W108 5/0/2016 | _7/19/2017 3, 157# [ 0 % 0 983
620 [PANERABREADCOGLA. _| 69840W108 _ | | 5R%2018 | 7/19°2017 315 N .0 of _ K - o . L. 102
621 [PEPSICOING _ ] 713a48108 _ _6nr2o13 | 12202016 | T 7 | 043 ) [ S o o R 208
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Part IV {990-PF) - Capital Gains and Losses for Tax on Investment Income

Amount
Long Term CG Distributions| 67,422
Short Term CG Distnbutions| 0| o 0 5,268,584 339,600
Cost or Other FMV Adjusted Basis Excess of FMVY
Acquisition Date Date Depreciation Basis Pius as of asof Over
Description of Property Sold CUSIP # Method Acguired Sold Allowed Expensa of Sale Gan or Loss 12/31/69 12731/69 Adjusted Basis
PEPSICO INC 713448108 6/4/2012_| 1272012016 [ 675 3 0 0| 0 ar.
PEPSICO INC ” _713448108_ | 6/112012 162017 o 14.320] 7,861 [§ N 0 0| 7,861
PEPSICOING 713448108 T T snaot2 [ rranetr - 0 68| R 43| 0 9| 0] 48
ACCENTURE PLC-CLA G1151C101 1172014 | 10772016 9 6,676 2818| 0 0 0 2618
CCENTURE PLC-CL A G1151C101 11/672014 10/7/2018 [ 2,329 924 o] i) 9| 824
CCENTURE PLCCLA_ | G1151C101 | 117282016 | 1212072016 .0 1 2| R 0 [2 0 2
ACCENTURE PLC-CLA G1151C101 - 3172017 ] __amr017 0 2,123 -372) o 9 9 372
[ACCENTURE PLC-CLA G1151C101 372017 | e/m2017 [} 6,873 54 0 [ [Y 54
[ACCENTURE PLC-CLA  _ G1151C101 _ ~ 31772017 | 612112017 . 0 8,998 _ 134] [2 _ 0 [ 134
ACCENTURE PLC-CL A G1151C101 31772017 | “6r2612017 9 8,123 9 9 9 -151
JACCENTURE PLC-CL A G1151C101 117282016 | 6r26/2017 1] 10,293 0l [y [} 131
[ACCENTURE PLC CL A G1151C101 _ | 1wer01a | erer017 0 15,140 R o [ [ 7222
ACCENTURE PLC CL A _ G1151C101 1172812016 | 672972017 " . 0l _ 339 . 0 0 .0 4<
[EATON CORP PLC. G29183103 8412015 127202016 0| 1,120l 9| ) 0] 245
EATON CORP PLC G29183103 8/412015 | 772412017 0 560, [\ 0 0 229
EATON CORP PLC | Gaote3103 N 832015 _ | 882017 . © 1,677] 0| 0| [ 526
EATON CORP PLC G29183103 R 8/412015 8/812017 R 0 . 560| [ 0| R 0 74
EATON CORP PLC 529183103 11/30/2012 8/8/2017 0] 8,960) ) 0 [Y) 5,726
0 |PANERA BREAD COCLA 69840W108 42072018 45612017 0 8,497 0 [} _9 3,670
| |PANERA BREADCOCLA _ 69840W108 47192016 | 57252017 | of 14,956 8,677 o 0 Q 6,677
ENMA AS7601 40% 7/ 313BWHNTS 8102016 | 12/9/2016 0 50,782 -1,168) 0 o 9 -1,168
FNMA AS7601 40% 78 3138WHNTS 8/10/2016 _| 12/252016 [1] -79) of 0 [1] 79
FNMA POOL AS7644  30%  3136WHWES _ | Anor017 | 65017 | T [ _ 0 o| of [ [
FNMA POOL AS7844 3 0%  3138WHWES 41922017 _|” 772572017 0 A 9| 0 0 -1
NMA POOL AS7844 3 (P4 3136WHIWES 6572017 | 772572017 0| 0 0| 0 0 0
7 |FNMAPOOL AS7844  30%] _3138WHWES T 41192017 | 8252017 0 E] 0 0| 0 -1
[ 848 [FNMA POOL AS7844 "3 0% ~3138WHWESB R 6912017 | 8252017 " 0 _ ol of 0 ol 0
FNMA POOL AS7844 " 3 0% ™ 3138WHWES 41192017 1 opsn017 | T 0 - 0 o) ) -1
650 |FNMA POOL AS7B44__ 3G9 3138WHWES 8/9/2017 | 972572017 0| i 0! [i| 0 [}
651 [FNMAASE049  35% 3]  3136WJISKO _ - 6162017 | 712572017 of . . 4 0, o of 4
852 [F N M A ASB949 35% 34 _ 3138WJSKO 6712017 | "7rseoir |” 0f 1 0 [\ 0 -1
853 |F WM A AS8945  35% 3N 3138WJI5KO 61572017 | 812502017 0 7 0 [+ [} 7
654 |FIMAASES4S _ 35% 34 _3136WJISKO | “BR772017 | 812572017 | N 0 1 0| 0 .0 -2
[655[FNMAASBI4e ~35% 34 T3izewusko | 6152017 | 9252017 0 . 3 0 0| 0 -3
658 IFNMAASBO4S  35% 313BWI5K0 62772017 | 9/252017 - 0 1 0 o 9 -1
657 |FNMA POOL # AS9451 35% 4 _ 3138WKQDO 59017 | 77252017 0 3 [¢ 0 9 -3
658 [FNMAPOOL # AS045135% 4 3138WKQDO | . 5116812017 | 872572017 R o] . 5 0| 0| 0 .. 5
659 |FNMA POOL # AS945135% 4 3138WKQDO 5182017 | 612572017 9 -4 o 0 0 4
660 [FNMA_POOL # AU6278 504 3138X56Q5 1/6/2014_| 102572016 0 1 0 [} 0| -1
881 [FNMA_POOL# AUB278 509 3138Xs6Q5 _ | .. __ 62014 | 11725/2016 of 2 [ of __ __ .0 2
€62 [FNMA” POOL # AUS278 509  3138X56Q5 162014 | "12/25/2018 0 -1 9 0 0 -1
663 [FNMA POOL # AUG278 509 3138X56Q5 12014 12572017 0 2 0 0 . [1 -2
664 [FNMA POOL #AUG278 50%  3138X56Q5. _ABR0TA | 27250017 .9 -1 R o . _ -0 0 1
665 [FNMA POOL #AUS278 509  313sxseas | _ |. 1ero14 | amsdorr [ 777 T 21 0 0 R 0 21
666 |FNMA POOL #AUG278  50% __ 3138X56Q5 142014 | ar52017 o) -31 9| 0| 9 -3
867 [NIKE INC CLASS B 654106103 122172015 | 911472017 0 A5 0 0 0 45
668 |NIKE INC CLASS B T| e54106103 7M92016 | 9A4/2017 _0 683 0, q 0 .. 683
669 [NIKE INC CLASS B .. |. es4108103 -7 4212015 | 91422017 _ of 682] 0 9 0 . 682
70 INUCOR CORP 670346105 42472013 | 122012016 9| 184 9 0 9| 184
[ 671 |NIKE INC CLASS B _ 654106103 _ 12/42015 | 9/1472017 0f ~1,000 of . of _ 0 -1,000
[672 |[NUCOR CORP N 670346105 ool 4Rano13 | 7ranotr |7 T o ” 333| ol 0| _ 0j 333
3 INUCOR CORP. 670346105 42412013 9/1872017 9| 108 [ 0 Y] 108
4 [NVIDIA CORP 67056G104 1171172016 12/20/2016 0 94 0| 0| 9 94
NVIDIACORP 67066G104 11432016 | 6132017 | 9,568 . . 0o 4,009 o . [ 0 . 4,008
NVIDIACORP  _ _ 67066G104 111112016 | 611672017 4,719 0 2,026 0 0 0 2,028
INVIDIA CORP 67066G104 N 72412017 | 817R2017 6s4] ~ - 0 -18 0 0 9| -18
NVIDIA CORP __ _ 67066G104_ | 1112016 | 962017 1,528 . 0| 833 0 0 [ 833
EATON CORPPLC L Gzme3103” | T 7| len7r017 | enao17 | 2L T R o ~ 55| 0 0 0 55
G47791101 12372013 [ 1272012016 1,552] N 1) 432 o 0 9 42
IGERSOLL-RANDPLC | _ G47791101 | _ | 127320137 7R4R017 1,825 o 705 of .. 0] R .9 705
OLL-RAND PLC T e4r791101 o 0| 1303 | enrroir [T B _ 0 . 308 . o . [« . o 305
683 |INGERSOLL-RAND PLC G47791101 1232013 | 9182017 903 » 9) 343 0 0| 9 343
684 INVESCO LTD G491BT108 7RWI016_| 1212072016 1,592 i 189 0 0 9 189
835 INVESCOLTD . _ _ _ | GA4S1BT108 T 7roz016 | 72412017 R 1,083 - 0 R L 0 o 0 241
€86 INvEscoLTD © [ T G491BT108 . 7202016 | &1722017 . 333 R R 52 0! 0 0 52
€87 INVESCO LTD G491BT108 7202016 | 91872017 1,004 0 162 0 0 9 162
688 JNARORS INDUSTRIES LTD G359F 103 10/28/2016 |_11/30/2016 10,500) 0 2,642 ) 0 9 2642
689 [NABORS INDUSTRIES LTD GBISOF103 _ | .. . 1072872016 | 12672016 | 2,053 o 602 0 o _0) 802
690 |NXP SEMICONDUGTORS NV]  N6596X109 91672016 | 10132016 1,016} 0| 162] o . 0| 0 162
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Part IV (990-PF) - Capital Gains and Losses for Tax on Investment Income

Amount
Long Term CG O _67.422
Short Term CG Distnbutions| ) 0 5,258,584 339,600
Cost or Other FMV Adnrsted Bauis Excews of FMV Gains Minux
Acquisition Date Date Depreciation Basis Plus asof asal Over Excess FMV Over
Descriplion of Proy Soid cusiP e Method Acquired Sold Allowed Expense of Sale 12/31/69 1273169 Adjusted Basie Adf Basls of Losses
691 [NXP SEMICONDUCTORS NV| __ N6596X109 711272016 | 10/1372016 0 4,760 [ [q 9 1,232
692 |[NABORS INDUSTRIES LTD G6359F103 .| brR2016_| 162016 ) 4,825 0 .0 o 3214
€03 [NXP SEMICONDUCTORS NV| _ N6596X109 o 712720167 | 12772016 - 0, .9 o 9 1,566
694 [NABORS INDUSTRIES LTD G63I59F103 3620171 8772017 0 0 [V 9 -253
695 |NABORS INDUSTRIES LTD, G5I59F103 3%6/2017__| 9/1872017 2 0 [ 0 -355
696 [NXP SEMICONDUCTORS NV|  N6596X109 72172016 | 101372016 0 [ o _ of 1,197
897 [FNMA POOL #AU6278 504  3138X56Q5 11612014 55017 - ol 0 9 0 27
698 |FNMA POOL #AU6278 504 3138X56Q5 1612014 5725/2017 0 9 9 9 -1
699 [FNMA POOL # AUG278 509 _ 3138X56Q5 | ___ TAK014 | 612572017 0| .0 9 0 -19
700 JFNMA POOL # AUB278 509 ~ 3138X56Q5 612014 712512017 0 0 0] 0 -1
701 [FNMA POOL ¥ AUB278 509 3138X56Q5 /62014 | 8/25/2017 0 0 0 9 -1
702 [FNMA POOL #AUB278 50%  3138X56Q5 _ _— 762014 | 9/25/2017 0! [ 0 K [ B
703 |FNMA POOL # AY5580 _ 35%  3138YKFWS N /82016 | 1012572016 ) 0 o 9 - -39
704 [NIKE INC CLASS B 654106103 142015 |~ 122012016 9 9 Y 9 -294
705 |NIKE INC CLASS B 654106103 1242015 | 772472017 0 0 0 0 138
706 [ORACLECORP ~ 225% {  68389XAX3 42973016 | 272812017 [ R 0 0| _ .9 -339
707 [PNC FUNDING CORF 5629 693476888 21112007 21712017 " 0 0 0 of _ 13
[ 708 |PALO ALTO NETWORKS INC| 697435105 "7 | enenots | 12r20r2016 9 9| 9| 0 -20
09 |PALO ALTO NETWORKS INC | 697435105 37252015 | 1272012016 0 [i] 0| 0 -55
[: 10 JPALO ALTO NETWORKS INC | 697435105 — 38015 | 32017 0 0| 0 0 3,253
PALO ALTO NETWORKS INC 697435105 5/6/2018 31172017 0 [ 9 9 21129
[PANERA BREAD CO CLA 69840W108 412072018 | 12/20/2016 0 0 [ 9 29
[713 [NXP SEMICONDUCTORS NV N6596X108 . 21412016 | 102772016 0 0 — o 0 935
NXP SEMICONDUCTORS N V] N6596X 109 27412016 | 1072812016 - [5) 0 0 9 4,961
NXP SEMICONDUCTORS NV| __N6596X109 21412016 117212016 0 0 0 9 4,867
NXP SEMICONDUCTORSNV|  N6596X109 _ | 24016 | 111172016 0 0 9 9 1,535
INXP SEMICONDUCTORS NV|  N6536X108 .| 2arets 1 1in1roe o ” 0 R o . 0 5,464
35 3128MJY79 1282016 _[ 11572017 - of 9 9 9 4
354 3128MJY79 12872016 | 21512017 0 9 9) 0 4
720 | 359 3128MIYT9 | 127872016 | 3152017 _ 0 .0 0 0 .
(7 ILMC GOLD G08733 359 3128MJY79 1282016 | 41572017 B 0 9 9 LY -7
[722 [FHLMC GOLD G08733 354  3126MJY79 1282016 | 5/15/2017 0 o 0 9 7
723 {FHLMC GOLD G08733 354  3128MJY78 _ | _ 1282016 | 52212017 0| 0| 0 0| &7
[ 723 [FHLMC GOLD G08733 359 _"3128MJY79 . 12/82016 | 6/152017 " 0| 0l 0 0 83
[ 725 |FHLMC GOLD G08733 359 ~ 3128MJY79 1282016 | _6/1572017 9 0 9 LY -14
[ 726 [FHLMC GOLD POOL #G0871{___3128MJYN4 91282016 | 11/15/2016 0 0 of___ 0 8
[727 [FHLMC GOLD POOL #G0871{ ™ 3126MJYN4 _ . | oran016 | 12152016 0, o [ 0| 13
728 |FHLMC GOLD POOL #G0871{  3128MJYN4 912872018 _| 11152017 9| 9 9 0 -4
729 |[FHLMC GOLD POOL #G0871{ _ 3128MJYN4 0/2872016_|_2/15/2017 0 [¢ 0 9 8
730 [FHLMC GOLD POOL #G0B71{  312BMJYNA | _ .| orarote | anszo17 | 0 o - o . . __.. 0© 7
31 [FNMA POOL #B8C0885 309 3140EU6X2 62172016 | 32572017 9 9 9 0 4
E‘FNMA POOL #BC0885__30%  3140EU6X2 612172016 |_4/1972017 ) 0 9 9 843
733 [FNMA POOL # BCO885 _30% _ 3140EUBX2 _ o B/2172016 | 47252017 0 of _ 0 _ 0 -5
734 |FNMA POOL # BCOBB5_ 30% ~ 3140EUsX2 . _|. emw2016 | snsnot7 ; 0 . 0 .9 o 4
[735 [FNMA POOL # BC0B8S™ 309 3140EUEX2 8iar2017 _[_9r5r017 N 0| 9 9 9 -1
(736 [FNMA BC1168 40% 64 I140EVJNE 83172016 _| 107252016 e 0 [ 0 62
[ 737 IFNMA BC1168 _40% & 3140EVING . 8312016 | 117252016 0 0 0 0 -39
| 738 [FNMA BC1168 40% 6/ _ 3140EVINB " .| emwzots | 12792016 0 0 0 9 1017
FNMA BC1168 3140EVUNS 8r312016_| 12125016 0| 9 9 9 67
_ 3140EUSX2 | eminrol6 | 2728017 0 [ 0 0 S
723787107 . 9/16/2016 3612017 0 0 o 0 19
42 |PIONEER NATURAL RESOU 723787107 1132016 3612017 0 9 of. 9 1,118
43 [PIONEER NATURAL RESOU 723787107 2772015 | 382017 0| 0 9 9 234
44 |PIONEER NATURAL RESOUR 723787107 . 20172015 | 81712017 0| 0 0 9 25
5 |PIONEER NATURAL RESOUR| 723787107 .. | 2172015 | ensnor ° 0 - 0 0 o . 41
{745 |PRES & FELLOWS OF HAR 3] 740816aM5 10622016 372017 0 0 0 9 -851
[747 |PROCTER & GAMBLE CO_ 742716100 _ - TA32015 | 12/2012016 0| R 0 0 0 -136
[ 748 [PROCTER & GAMBLE CO 742718109 _ ] an3nms | 7282017 [« 0 9 9 28
49 |PROCTER & GAMBLE CO 742718109 12672016 | 72412017 i o 9 0 0| 1362
| 750 |PROCTER & GAMBLE CO 742718108 | __ | mr0ts 712412017 _ 0 0 0 0 1,132
I'751 JPROCTER & GAMBLE CO 742718109 11812016 9/182017 0 0 0 0 150
[752 [QUALCOMM INC 747525103 1071412016 _|_ 31772017 3 9) 0 9 9 -999
53 |QUALCOMM INC 747525103 1072772016 | 374772017 0 F 0 Y [0 -2,097
QUALCOMM INC ~ | _ 747525103 T o016 | 3nTnRoi7 of 9 . 9 -163
QUALCOMM INC 747525103 | 97272016 4202017 " - 0 0 0 0 2,736
[756 |QUALCOMM INC 747525103 9016 | 5112037 i 0 0 9 0 1,855
57 [QUALCOMM INC 747525103 9202016 | _5/30/2017 i 0 9 9 -964
[ 758 JQUALCOMMINC _ __ 747525103 _ o o016 | 5/02017 [} [ .0 . 0 -865
[759 JQUALCOMM INC - 747525103 | oner2016 | 57302017 N 0| . 58] o . o 0| -58
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d Losses for Tax on Investment Income

mount

Long Term CG Orstrbutions] __——— 67,429)
Short Term CG Distnbutions 0 5,598,184 0 0 5,258,584 339,600 339,600
Cost or Other FMV Adjusted Basls Excess of FMV Gairs Minus

Acguesition Date Date Gross Depreciation Basls Plus. asof asof Over Excess FMV Over

Descrl Sold CUsSIP# Method Acquired Sod Salss Prics Allowed Expanse of Sale 1273189 12/31/89 Ad|usted Basis Ad| Basts or Losses
80 |ROYAL BK CANADA 125% 78010UD20 6/10/2014 272212017 5,003 [}] 5 0 [ [s] 5
61 |ROYAL BK CANADA  125% _ 78010UD20 | N 8/10/2014 a132017 . 15,009 . o o R — 8| o) N 9 o . 8
[ 782 [ROYAL BK CANADA 1254 ~ 78010UD20 61102014 | 61672017 " 15,000] T . ; 0 8| 9 9 . 9 .8
| 763 |[BROADCOM LTD Y09827108 91622016 | 1272012016 163 o 1 0 9| Y 1
[ 764 [BROADCOM LTD Y09827108 122112015 | _3/17/2017 229 0 78 0| 9 0 78
[ 765 |BROADCOM LTD . Y09827108 | anmnote | a7t 5,766 - 0| N 1,877 . 0, [ 0| 182
[ 766 [FNMA BCO007 40% 11~ 3140F5AHG 1292016 | 12502017 _ 456 N 0 25 0 9 0 25
| 767 |FNMA BCS007 40% 11| 3140F5AH6 12/9/2016 | 212502017 283 0| 27| 0 [+ 0 27
| 768 [FNMA BCI007__ _ 40% 114 _ 3140F5AH6 N 12/92016 || 312502017 447 o L 0 R R 25| o 0 0 25
| 769 |FNMA BC9007 40% 11~ 3140F5AHE 1229016 |” aaro17 “as267] ~ [ -209] s 0 0 -209
70 |FNMA BC9007 40% 11| 3140FSAHS 12/970016__| 41252017 415 0| 24 [) 0 [5 24
(771 [FNMA POOL # BD1460 _ 359  3140F8UES | 972602016 { 1172572016 42| of_ -2 0 N 0 [ _2
_7_:“ FNMA POOL #BD1480 ~ 359  3140F8UES 912872016 | 1272512018 42" " R 0 . 2| K N o al L2
(773 [PEPSICO ING 713448108 §M2012 | 8n17/2017 357, 0 203 154 o o o 154
[774 |PEPSICO INC 713448108 4/6/1999 | 9/18/2017 18] 0| 27| 28| o 0 0| 8t
[ 775 JPETROBRAS INFLFIN 6125  71645WALS __ _ 1211872014 | 100672016 9,000 0 10,075) EE 0] 0| 0 75
[ 776 [PFIZER INC . 717081103 1072212013 | 1062016 | 3,3855[ 0, 3,073 282 0 0| 0 262
77 |PFIZER INC 717081103 9/16/2016 | 10/6/2016 33| 0 342 7 0 9 g 7
PFIZER INC 717081103 7172008 104672016 3,355 [1) 1,464| 1,891 0] 0l [1] 1,891
[ 779 [PFIZER INC 717081103 . 7172009 1212072018 326 - . of . 146 160 0 0] N 0] 180
[ 780 |PFIZER INC 717081103 20712000 | 5r412017 4,358 0 1,991 2,367 9 o g 2,367
81 |PFIZER ING 717081103 70712009 | 572472017 30,792| 0 14,072 16,720 0 9 0 16,720
782 |PHILADELPHIA PA SCH 504 _ 717883SD5 | Tor0r2016 | er2r2017 20883 0 20,000) 983 s 0 R 0| ) 203
{783 |PEPSICO INC 713448108 6172012 | 9/182017 459 0| 270 189) 0| o 9 189
784 [FHLMC GOLD POOL C91738 | 3128P74X8 32672014 2/15/2017 50) ¥ 53] -3 0 0 [} 3
785 [FHLMC GOLD POOL C917384 _ 3128P74X8 . _|.iZRo1s | 2n52017 | 50 0] 54 4 0 0 0 )
785 |FHLMC GOLD POOL €917384 ~ 3128P74X8 . 2/412014 31812017 _ 6,115 .0 . 8152 -37] 0 0| o 37
[FHLMC GOLD POOL €917384  3128P74X8 1211172015 [ 3822017 3087 3 0| 3,113 56| 9| 9 9 56
| 788 |FHLMC GOLD POOL C91738 4 3128P74X8 32612014 |— 3/82017 2,933 0 2,938 K 9| o 0 £
[ 789 [FHLMC GOLD POOL C81738{  3128P74X8 3262018 | 3152017 | 119) R K [ 126 3 0| 0 0 7
90 |FHLMC GOLD POOL €91339 3128P7PY3 2/42014 10/15/2016 141 0| 151 -10| 0 0 0] -10
[ 791 |FHLMC GOLD POOL €91336 4 3128P7PY3 2/412014__| 1111572016 141 0| 151 -19) o 0| [ 10
| 792 [FHLMC GOLD POOL C91339 {_ _ 3128P7PY3 _ . 20412014 | 12/15/2016 128 N T 38| N 0| 0 R o N E]
[ 793 JFHLMC GOLD POOL €91338 ™ ™ 3128P7PY3 R | 2472014 11572017 L3 _ 0 . st -10) .0 [ 0| 10
84 |[FHLMC GOLD POOL C813394  3128P7PY3 2042014 | 21152017 124 0 133 -9 0 9 9| 9

| 705 |FHLMC GOLD POOL C913394 __3128P7PY3 21412014 31812017 5,854] o 5,937| 83 0| 9 0 83
[ 796 |FHLMC GOLD POOL C91339{_ _3128P7PY3 _| _ R 2042014 _| 3152017 | . _ 72 . I 77| 5| o 0| o 5
| 797 IFHLMC GOLD POOL €81926 {__~3126P8D73 38017 | 41152017 99| 0 105! 5 9 0 0 6
[ 798 [FHLMC GOLD POOL C91926{ _3128P8D73 3RR017__|5M15/2017 98| 0 104) 5 0| 0| 0 8
[799 [FNMA POGL # AYS580 359  3138YKFWE - 6812016 | 112572016 | 677 o R o) 714) -~ 37 R 0, .9 . .. 0 L
800 |FNMA POOL #AY5580 359 _ 3138YKFWS 6/8/2016 | 122512016 L 9 884 48| 0 9 0 46
801 [FNMA POOL # AY5580 359 3138YKFWS 6/8/2016 | 111172017 43, 753L 0 44,705) 53 0| 0| 0 953
802 |FNMA POOL # AY5580 . 359 3138YKFWE _ Tl emr016 | 122572017 a7s[ 1= R o[ . 5ol 2| [ N A ¢ -26
803 [FNMAAYBA29  35% 84  3138YNLK{ . [ hzeeo1s | w2s2017 | _4s5] R 1 ) I 469| _ -14) 0 9 .. .0 .o
804 |FNMA AYB429 35% 8 3138YNLK1 12082016 [ 21252017 11| 9 122 4 0 9| 0 4
805 |[FNMA AY8429 35% B 3138YNLK1 12/82016 | 372572017 52| 0| 53| - 0| [ 0 -1
806 |FNMA AYB429 35% 8  3138YNLK1 _ - 1JW2016 | 4P5R017 | 4 o) R 1 0 [ .9 oo
807 FNMAAYB429 _ _ 35% 84  3138YNLK1 _12/872016 | "5/2572017 14| 0 154 5| .9 0 -0 5
808 [FNMA AYB429 35% 64 3138YNLK1 12/82016 | 67252017 67, 0 70 -3) 0 o o 3
809 [FNMA AYB429 35% 8 3138YNLK1 | _ 12/8/2016 | 7/2572017 R 138 0 RELE IS 5| . 0| 0] o 5
[810JFNMA AY8429 _35% 84 3138YNLK1 o 1282016 | eose017" ] T T 77 189 . - .0 198 - 0| o . _ .0 8
FNMA AY8429 5% 138YNLK1 1282018 | 9r52017 14g) 0| 144 4 0| i 9 4
FNMA AY8429 5% en 13BYNLK1 121872016 __|_ 972672017 26,804] of 26,686 218 0 of 0f 218
 |FNMA POOL # BCO8B! 0 31a0EUEXZ | _ 612172016 | 1072572016 _ iz 0 229 7 ol _ 0 0| R
L|FNMA POOL #BC0BBS 309 3140EUBX2 . .| sr016 | 112512018 N 313 C 0 Er-) 9 0 .0 o'_ R 9

| 815 IFNMA POOL # BC088S 304 3140EU6X2 6212016 | 127252016 277 9 285 -§ 9 9 9 -8
[ 816 [FNMA PGOL # BCOBB5 _ 30 3140EU6X2_ R T | 62172016 | _1725/2017 249 . - 0 R 258 7 .0 0 L. [ .. 7
[817 |FNMA POOL # MA2705” 307  3141BCAF1 _ "7 | .srenots | “7resroy 71 N _of . 7 .0 0 o of_ 0
18 [FNMA POOL #MA2705~ 309 31418CAF1 103012017 [_ 77252017 33| 0 23] 0 o o] 9 [

| 819 [FNMA POOL # MA2705 309 _ 31418CAF 6R27720V7 | 77252017 33] 0 33) 0 0 R ) N 0
820 |FNMA POOL # MA2705 309 ~ 31418CAF1 |~ 782016 | 8152017 243 7 ool L 253] 10 0 0| . 0 -10
821 |FNMA POOL #MA2705 309  31418CAF1 912672016 { "8n252017 | ¢ 9 7 9 0 0 0 9
827 [FNMA POOL # MA2705 309 31418CAF1 1/30/2017 | 87252017 36| 0 35| 1 [} [} 0 1
823 [FNMA POOL # MA2705 309 _3141BCAF1 | 6RTROTT | 8R52017 R 36| L NEC 0, 9) 0| [} 0
824 [FNMA POOL # MA2705 309 31418CAF1 _ [ 7018 | erseo1r | T . T 268 0 279 -1 0 R o 9, -1
825 [ENMA POOL # MA2705__ 309 31418CAF1 91282016 | 972502017 0 9 9 9 0 0| o ]
826 |FNMA POOL # MA2705  309__ 31418CAF1 1302017 _[__672572017 38| 9 38 0 [} 0 0 [+
827 [FNMA POOL # MA2705 309  31418CAF1 s 62712017 | 972572017 _ 38| . .0 _3g| 1 0| 0| . 0) -1
828 |FNMA POOL #MA2705 301  31418CAFt o 7812016 | 7/25/2017 .. 223 R - of 232 -9 o .0 0 9
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Part IV {990-PF) - Capital Gains and Losses for Tax on Investment Income
Ami

ount

Long Term CG Drstnbutions] 67,422
Short Term CG Distrbutions, ) 5,598,164 0 9 5,258,584 339,600 )] 0 )] 330,600
FMV Adjusted Bawrs. Excess of FMV Gains Minus

Acquisition Date Data Depreciation Baus Plus as of asof Over Excess FMV Ovar

Description of Property Sakd cusiPe Method Acquired Sold Allowed Expense of Sale Gain or Loss 12/31/69 12/31/69 Adjusted Basis Adj Basls or Losses
879 [U S TREASURY NOTE 9128282A7 10/27/2016_| 10/31/2016 0 14,509 39| 0 [} 0| 39
830 |UNITED STATES TREAS 137 912828201 | _ 103016 | 31672017 0 18,788 ~890) N 0, 0 0 880
831 |UNITED STATES TREAS ~ 2d  912828M42 | N 17282014 | 173022017° - of -~ 4,942 _107] q 0| 0 107
832 |US TREASURY NOTE 2129  912828F21 " Aoz 51412017 N - 0 5,064 0 0 0| 9| 0
833 [US TREASURY NOTE 2129 912828F21 1/AR017. 5742017 0 15,120 72 0 [i 0| 72
834 |US TREASURY N/B 25%| _ 912828G38_ __| 412212016 _| 103172016 | N N o[ _ . 10,345] 50| _ [ [ 0 .50
835 |US TREAS INFL INDX 13754 912828MF4 6232010 | 3R3/2017 0 17,150 582 0 0 0 582
836 |UNITED STATES TREAS 11]  812828N63 471272016 | 101172016 0 0 [) 3 17
[837 [UNITED STATES TREAS 11]  912828N63 | _ /672016 | 10/1172016 ~ o . 0 [l [ -13
| 838 JUNITED STATES TREAS 11 912828N83 " 91672016 | _6/1202017 B 0 0] 0] 0 -48
39 JUNITED STATES TREAS 11] _ 912828N63 1672016 | 612772017 0 9 0 0 -284
| 840 |UNITED STATES TREAS 11]_ 912828N63 . 2212016 | 672772017 .0 _ 0 0 0 -45
[841 [UNITED STATES TREAS 11{" 912828N63 | _ 92212016 | 71712017 ; o .. _ [0 0| [ -3
42 [UNITED STATES TREAS 11 912828N63 10/3172016 | 8/472017 N 9 [ 9 o} 72
13 {UNITED STATES TREAS 11]  912628N63 10/3172016 | 812272017 0 0 [ 9 34
[ 844 JUNITED STATES TREAS 11]  912628N63 _ 702472018 | §/23/72017 R R - 0 [ ~ o o] _ &F
[ 845 JUNITED STATES TREAS 11]  812828N63 10312016 | 8232017 R o . 0 o . 0 -6
48 |FHLMC GOLD A95828 459 312044PM7 111272015 _| 101152016 9| 0 9 9 -4
(847 [FNMA POOL # MA2705 309 31418CAF1 92872016 | _12/25/2016 0 0| 0 o -1
| 848 [FNMAPOOL # MA2705 309  31418CAF1 _ 71812016 112572017 5 9| 0 Y -10
[849 JENMA POOL # MA2705__ 309 31418CAF1 91282016 | 11252017, 0 o i 0 -
850 [FNMA POOL # MA2705 309 31418CAF1 7/B/2016 | 272572017 [\ 0! 9 0 7
851 [FNMA POOL # MA2705 _ 309 . 31418CAF1 _ 012872016 | 2/250017 0| - 0 0| o] -1
852 |FNMA POOL #MA2705 309 ~ 31418CAF1 1302017 _| 252017 - N 0 9 9 0 (4
853 |FNMA POOL # MA2705 309 __31418CAF1 71812016 _| 1212512016 9 9 9 9 3
854 [FNMA POOL #MA2737 309 _31418CBFO | 81122016 | 1072572016 R R 0 R [} [ [ 7
855 [FNMA POOL # MA2737 _ 309~ 31418CBFO _ 81212016 | 1172572016 0 ; N o) 0 0 7
856 [FNMA POOL # MA2737 ~ 309 31418CBFO 81212016 | 12/25/2016 S o 9 9| 7
857 |UBS COM MTG TR 2012.C1 3| 90263GACS 42412012 | 21162017 [¢ 0 [+ 9 2
858 [UBS COM MTG TR 2012-C1 3] 90268GAC5 N 51172016 | 2/10/2017, R 0 [ o 3 0 2
859 [UBS COM MTG TR 2012-C1 3]~ 90269GACS 4242012 [ 3102017 o " 0 9 0 -1
860 {UBS COMMTG TR 2012 C13]  90269GACS S/12016 | 31072017 0 0 [} 0 -1
861 |USTREASURYBOND 30f _912810RMZ. | _  _ 5972015 _|_10/15/2016 1. [ 0 o) 0 2,164
862 |U S TREASURY BOND 30 ~912810rRM2° | 9mr2015 | 1262017 R 0 0 0 0 . 126
863 |U S TREASURY BOND__ 30 912810RM2 9/16/2015 2612017 9 9 o 0 =55
864 |U S TREASURY BOND __ 30 _ 912810RM2 7710/2015_|_ 1/26/2017 0 0 9 0 85
865 [US TREASURY BOND  30%  912810RM2 . 7102015 31672017 N _ - . _ o o . . [ 0 48

866 |1 S TREASURY BOND 259 " 912810RS9 8182016 | 3132017 0| 9 9 9) 1,91
867 |U S TREASURY BOND__25{ __ 912810RS9 83172016 /1372017 9 0 0 7 4,883

868 |U'S TREASURY BOND 25]  912810RS9 _ 71252016 | 31132017 N L o0l L _ 9 0j _ 9

889 |UNITED STATES TREASBD 3~ 912810RV2 81212017 9572017 0 9| 9 9 67

70 [FHLMC GOLD A95828 4 5% 312044PM7 12/17/2010_|_11/15/2016 3 0 9 0 Rl

FHLMC GOLD AS5826 454 312044PM7_ | . |_ 9Mer0i11 | 111572016 | R R R P - e = 9 - 0 9 N
472 [FHLMC GOLD A95628 4 5% "312544PM7 _ ] 1ror2014 | 111522016 _ . 228 I R . . .0 o 0 -18
FHLMC GOLD A95628 ~ 4 5% 312944PM7 111272015 | 111152016 s7l” "~ 9 0 0 0 5
| 874 [FHLMC GOLD A95628  45% _ 312844PM7 12/1772010_| 12/15/2016 817, 0 [5) 0 9l -16
[875 |FHLMC GOLD A95828 459  31204aPM7 _| | _ON62011 | 121572016 | _ 96 R [ I 0| R 0 Lo £
[B76 [FHLMC GOLD A9S826 459  312044PM7 11302014 | 12/3512016 "192] 0 0 .0 0 -16
877 |FNMA POOL # MA2705__ 309 31418CAF1 782016 | "3252017 153| o 9 0 0 £
[ 878 [FNMAPOOL # MA2705 309  31418CAF1 N 92872016 _| 32572017 __ EZ 0 0 0 . 0 -1
ﬂjFNMA POOL#MA2705 309 31418CAF1 . 7082016 | “ars017 T T 184] 0 0 0 ¢ -8
880 {FNMA POOL #MA2705_ 309 _ 31418CAF1 9282016 | 47252017 26 o 0 9 9 -1
881 [FNMA POOL # MA2705 309 31418CAF1 13002017 | 42572017 26| 0 0 [y o g
852 [FNMA POOL # MA2705 _ 309  31418CAF1 _ oR2872016 | 51572017 NE: T ~ 0 0 0 0 213
883 [FNMA POOL #MA2705~ 309 _ 31418CAF1 - 782016 _|_ 51252017 190] | R .0 0 0 0 7
884 [FNMA POOL # MA2705 309~ 3141BCAF1 91282016 ~ [ 57252017 9 9 9 9 g a
885 [FNMAPOOL #MA2705~ 309  31418CAF1 17302017 572572017 N 27, _ Lo . .0 0 0] I
886 [FNMA POOL #MA2705 309 _ 31418CAF1 R 782016 | 652017 T 202 J1 .9 N 9 9 0 b
887 |FNMA POOL #MA2705 309 ~ 31418CAF1 902016 | erseo17 | 6 9 9 9 0 0
8233 [FNMA POOL #MA2705 309  31418CAF1 ~ | 1mor017 | 65037 | 30 R 0| R 0| . 9 - . 1
889 |FNMA POOL # MA2705 309 __31418CAF1 1302017 | 3252017 22]” . L. of P . o .9
890 [FHLMC GOLD A95828 4 5%~ 312944PM7 1211772010 | 3nseowz |” 337 0 9) 9) 0 -6
891 |FHLMC GOLD Ag5638__ 454 312044PM7 87162011 _| 3152017 40) 0, (1 9 9 2
892 [FHLMC GOLD A95828  45%  312044PM7 173072014 | 31572017 79| 0| - L. 0 0 - 9 7
893 [FHLMC'GOLD A95828 459  312944PM7 _12r015 | anaotz |7 20 R o . .0 ol. 9 2
894 [FHLMC GOLD AS5828 4 5% 312044PM7 1201712010 | 41152017 689 9| 0 9 9 3
895 [FHLMC GOLD A95828 4 5% 312644PM7T. o/16/2011_| 41152017 81 of 9 o ) 5
896 [FHLMC GOLD A95828 45%  312044PM7 | imoro1d | ansz017 |7 162] . N [ ~ . . 0 . [ .0 -13
897 |FHLMC GOLD POOL Q4259 3 3132WF3E7 | _ .| snrenos |7 nsno1r K 188 .0 0 .0 0 -"
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Part IV (990-PF) - Capital Gains and Losses for Tax on fnvestment Income

Amount
Long Term CG Dn 67,422]
Short Term CG Distnbutions| [ 5,598,184 0 [ 5,258,564 339,600 0 0 [ 339,600
Cost or Other FMV Adjusted Basis Excess of FMV Galns Minus.

Acqulsttion Date Date Gross Depreciation Basis Plus asof asof Over Excess FMV Ovar

|______ Descripbon of Property Sold cusiP R Method _Acquired Sald Allowed Expense of Sale Galn or Loss 1273169 1273169 Adjusted Bawis Ad| Basis of Logses
898 [FHLMC GOLD POOL_Q4250 4 3132WF3E7 812972016 | 21572017 [ K 9 [} [Y 6
860 [FHLMC GOLD POOL Q4256 __ 3132WF3E7 | Ter2972018 T 152617 0 10 0 [ 0 -10
000 [FHLMC GOLD POOL Q4259 ™ 3132WF3E7 . R 912012016 | 372912017 I o -896| 0| 0| .9 896
901 |FHLMC GOLD POOL Q4259 §_ 3132WF3E7 92012016 | 411512017 0 -11 0 9 9 kAl
902 |FHLMC GOLD Q43259 _ 359 3132WGTRS 12/872016 | 111572017 0| 2] [} 0| 0 2
003 [FHLMC GOLD Q43355 357 _ 3132WGTRE _ [ T1282016 | 2152017 — 0| 2 0| 9 [ -2
904 [FHLMC GOLD Q43259 359 3132WGTRS 12/8/2016 3152017 " 9 -154 0 0] 9 215
905 [FHLMC GOLD Q43259 _ 359  3132WGTR8 1285016 | 4n50017 [ E [} 0 0 =
906 |FHLMC GOLD Q43255 _ 359 3132WGTRE 12/82016 | 5152017 . 3 ET) 0f 0 i [ e
907 |FHLMG GOLD Q43259 ~"35% 3132WGTRS 12/82016 7| /1572017 N o 0 17 0| 0 0 17
008 |FHLMC GOLD Q43259 359 3132WGTR8 1242016 | 6/1522017 0 22 0 0 0| 22
909 [FHLMC GOLD Q43259 359 3132WGTRB_ [ R 12782018 | 77152017 K 0| F 0 0 0 )
) |FHLMC GOLD Q43259 _ 354  3132WGTRS _ 1282016 | 81152017 T oo T . -5 [} 0 0 -5
FHLMC GOLD Q43259 __ 359 3132WGTRS 12082016 _ | 91152017 3 9 5 0 o 9) 5
FHLMC GOLD POOL Q50341 { _ 3132XSLX6 81412017 _ | 911572017 0 E 0 0 0 -1
313 [FHLMC G60921  45% 2 31335BAWS | _ 61162617 | 7152017 | of 15 0| N 0| 0 5
[SIAJFHLMCGE0921  45% g 313358AW8 R 8772017 [ 71152017 " . .70 -3 R 0 0| _ 9 3
FHLMCGB0921 __45% 31335BAWS 61672017 | 8/152017 0 -13) 0 9 0 -13
FHLMC GOLD A95828 4 5% 312944PMT 117122015 | 41152017 0 3 0 9 0 3
17 |[FHLMC GOLD A95828 _ 459  312944PM7 N 1122015 | 5552017 0 -39 0| 0 0| 39
FHLMC GOLD A95828 ~ 4 5% _312044PM7 1171272015 | 5/152017 Q 3 o 9 0 3
FHLMC GOLD AG5828 __ 4 5% 312044PM7 12/17/2010_|_5/15/2017 i) -10 0 0 o 16
920 [FHLMC GOLD A95828  45%  312044PM7 91162011 | 5152017 _ 0| L. 8 B o 0 0 54
921 |[FHLMC GOLD A95828 4 5% 312044PMT 1/302014_| 511572017 o~ -10 0 9 g -19
022 [FHLMC GOLD AS5826 __4 5% 312944PM7 12/17/2010_| 6/15/2017 9 15 o 9 0 -5
923 |[FHLMC GOLD AS5828 4 5%  312944PM7 | __ o 56011 ] 61152017 0| EN 0 0 2 8
924 |[FHLMC GOLD A95828  45%  312844PM7 _ | 17302014 | 61572017 " of .~ -15 R 0 0| [ -15
925 [FHLMC GOLD A95828 _ 45%  312044PM7 9/162011_|_ 61162017 . N 88 0 9 0 88
978 |FNMA POOL ¥ MAZ737 309 31418CBFO 811272018 | 27285017 [ 0, 7 g 0 9 7
937 [FNMAPOOL # MA2737 309  31418CBFO R 8122018 | 372572017 0 N 0 0 0| 8
928 (FNMA POOL # MA2737 309  31418CBFO 81272018 | 4r5r2017 9 8 0| o 9] )
929 [FNMA POOL # MA2737 309 31418CBFO 8122016 | 52572017 0 3 0 q [1) -9
930 [FNMAPOOL # MA2737 309 _ 31418CBFO T — [Ten22016 | 67252017 0 EF R 0 R o . 0 N 12
931 [FNMA POOL #MA2737 309~ 31418CBFO | 8n22018 | 7252017 o7 0 -10 o o o 10
932 |FNMA POOL # MA2737 309 31418CBFO 6R72017_| 77252017 0 0 9 0 g ]
933 [FNMA POOL # MA2737 309 __31418CBFQ 81222016 | 8/252017 0 11 ol 0 0| i1
934 [FNMAPOOL # MA2737_ 309 . 31418CBFO N | 6RTR017_ | 81252017 o 0 . 0| 0 [ 0| o
935 [FNMA POOL # MA2737 309 ~ 31418CBFQ 8/1272018" | 92502017 0 12) 9 9 - 0 12
936 [FNMA POOL # MA2737 309 _ 31416CBFO 672772017 9/252017 0 0 [ 0| [} 0
937 [FNMA POOL #MA2752 309 _3141BCBWS R 873172018 | 1072572016 - [3 B gl o o of ... .0 -12
938 [FNMA POOL #MA2752 307 ~31418CBWY 8312016 | 1172512016 0 -10 9| 0 0 -10
939 [FHLMC GOLD AG5828 _ 45%  312944PM7 1730/2014_|_616/2017 0 55) 0| 0 0 55
940 [FNMA POOL # MA2737__ 309  31418CBFQ 22018 | 12252017 R 9 0] 0 G o . 10
841 |FNMA POOL #A2752 309 31418CBW3 8312016 | 12/2512016 _ o . ~10) 0 [ o . . -10
942 [FNMA POOL #MA2752 309 31418CBW3 8312018 | 17252017 9 21 0| 0 9| 21
943 [FNMA POOL #MA2752 _ 309 31418CBWS 1172172016 | 172572017 9 2 0 0| 0 2
S44 IFNMAMA2775_ _ 25% 10| _31418CCMd N 1071172018 | 3252017 K ol 2 0, 0 [ 2
945 [FNMAMA2775" ~ 25% 10|  31418CCM4 . 101822016 | 372572017 R 0 -1 ol 0 0 1
945 |[FNMA MA2775 25% 10| 31418CCM4 91016 | arspot7 0| 17, 0| o o 17
| 947 [FNMAMA2775  _ 25% 10| _31418CCM4 | _ 1071172016 | 472512017 R [ 3 0 0| [} 3
948 [FNMAMA2775_ " 25% 10] [ 31418CCM4 10182016 | 4r282017 | . R 0 2| o o 0 2
949 |FNMA MA2775 25% 100 " 31416CCMd 9132016 | 52502017 i -14 9 0 9 -14
950 [FNMA MA2775 25% 10| 31418CCM4 10/1172016 | 5/25/2017 0 2 o o [} 2
951 |FNMA MA2775 25%10] _31418CCMa_ . 10/18/2016 | _5/25/2017 R o _ 2 0| [ [ -2
952 [FNMAMA277S | 25% 10 31418CCM4 . .91M32016 | 6252017 o . -19) R 0 0 0 -18
953 [FNMA MA2775 25%10{_ 31418CCM4 10/11/2016_| 61252017 0 -4 9 9 9 4
954 [FNMA MA2775 25% 30]  31418CCMa_ | 10/182016 | _6/25/2017 R [0 2l 0 0 .0 2
955 {FNMA MA2775 25% 10] _31418CCM4 R 9132016 | "772572017 R B 0 _-19 0 0| 0 -19
956 [FNMA MA2775 25% 10]__"31418CCM4 10/11/2016 | 772502017 0 3 9| 0 9 3
957 [FNMAMAZ775  _ 25% 10] 31418CCM4 R 10/18/2016 | 772512017 N 0 _ R 2 o 0| 0| 2
058 [FNMAMA2775 ~ ~ 25%10] 31418CCM4 1011172016 7] 8232017 oo . 0 . 209 0 0| 0| -208
959 [FNMA MA2775 25%10]  31418CCM4 91132016 | ~825/2017 0 -19 o 0| 0 -18
960 |FNMA POOL #MAZ752 309 __31418CEW3 81312016 | 21232017 0 913 0 [ o 813
981 [FNMA POOL #MA2752 309 . 31418CEW3 | _ 11212016 | 21232617 — R 0 .28 0 . 0 [J 28
962 [FNMA POOL #MA2752 309~ 31418CBWS L. [Tenirote 7| 27502017 o -29 0 9| 0| 29
963 [FNMA POOL #MA2752 _309__ 31418CBWG 112172016 | 21252017 o -3 0 0 0 -3
984 [FNMA POOL #MAZ2752__ 309 _ 31418CBW3 117212016 | 31252017 0 8 0 [} Y £
985 FNMAMA277S  _ 25% 10]  31418CCMA4 - 9/13001{1 1072572016 ~ 0 N N 12 0 o 0 1
968 [FNMA MA2775  25% 10}  31418CCM4 . 9122016 | 11/2572016 9l 12) o] 0 9 -12
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Part IV {990-PF) - Capital Gains and Losses for Tax on Investment Income
Amount

Long Term CG Drstributions|
Short Term CG Distnibutions, 0 5598,184 0 ) o s 0 339,600
FMV Adjusted Batis Excess of FMV Gains Minus
Acquistion Date Date Gross Depreciaton asof as of Over Excass FMV Over
Description of Proparty Sold cusip# Method Acquired Sold Sales Price Aliowed 1231769 1231769 Adusted Basts __{ Adj Basis or Losses,
967 [ENMA MAZ775 25%10]__31416CCNA T0/11/20168 | _11725/2016 7 [q 0 [ [ -2
963 [FNMAMA2775 __ 25% 10| _31418CCM4 _ N 101872018 | 117252016 0] 0 0 0 .o
969 [FNMAMA2775 _ ™~ 25% 10|~ 31418CCMa _"7 .1 snanote | 125018 " -7 0 of . 0 9 -13
970 |FNMA MA2775 25% 10]” 31418CCMA 10/11/2018 |_12/725/2016 0 0 0 0 2
971 [FNMA MA2775 25% 10| 31418CCMa 10/18/2016 | 12/25/2016 ) o 9 9 -
972 [FNMAMA2775 __ 25% 10| . 31418CCMA4 __ 8/13°2016 12522017 N N . _ 0 of 0f 0 -15
973 |FNMA MA2775 25% 10}~ 31418CCM4 01172016 | 17252017 - 0 ) [Y) ) -3
974 |FNMA MA2775 25%10] 31418CCM4 0182018 | 172572017 9| 0 0 9 A
975 [FNMAMA2775_ 25% 1 31418CCM4. N _| 167112016 | 8572017 . 0 0f . 0 q 4
976 [FNMA MAT7 25% 31418CCM4 1001872016 | 82572017 0 9 9 9 2
977 [ENMA MA277! 25% 31418CCM4 91132016 | 9252017 0 0 [4 0 =21
O78 |FNMA MA2775 _ 25% 10|  31418CCM4 ~ 1071172016 | /252017 _ ~ 0 o 0 [ 0
979 |FNMA MA277: 25%10] 31a418CCM4 _ | T _ 10182016 | 97252017 0 . [ 9 o 2
880 |FNMA POOL # MA2854 359  31418CFES 1112017 | 27252017 N 9 0 9 9 5
981 |FNMA POOL # MA2864 359  31418CFEQ /1172017 | 37252017 0 0| i 0! 5
982 [FNMA POOL #MA2864 35 31418CFES _ | _ _ | 11172017 |. 47252017 . . 0 o N 0 o 5
983 |FNMA POOL #MA2864 359  31418CFES LT oz | oseeeo17 ] 0 0 0 0 £
984 [FNMA POOL # MA2864 35 31418CFEQ 3127017 |_5r512017 o 9| 9| 9 d
985 |FNMAPOOL # MA2864 354 _ 31418CFEQ 1112017 | 6R52017 0 0 9 [ 8
986 |FNMA POOL # MA2864_ 359 31418CFES 3272017 | 612512017 0| o 0 [ 0 o
987 [FNMA MA2775 25% 10|~ “31418ccMa__| 1w1gro1e | 22572017 9 9| 9| ) -1
988 [UNITED STATES TREAS 11{ _ 912828N63 ar —8A2R2017 24,539 0| 0! 0 [ 28
989 |UNITED STATES TREAS 11]  912828N63 - 3102016 | 9222017 | . 24,944 R R R 0| 0 0, 0| 5
990 [UNITED STATES TREAS _11]  912828N63 3102016 | 8152017 9,974 0 9 9 9 -38
991 |UNITED STATES TREAS 11] _ 912828N63 111772016 | MER2017 4,967| 0 0 0 9 15
992 [UNITED STATES TREAS 11] _ 912828N63 3162018 | 9M52017 4,987 . 0| 0 0| [ 15
993 JU'S TREASURY NOTE 262 ~ 912826PT1 . 412972015 | 1412017 35,615] R 0 g 0 o 1,068
894 |U S TREASURY NOTE 2629  912828PT1 42912015 [ “211002017 sos4| "~ 0 9 9 0 156
995 |U § TREASURY NOTE 2629 _ 912828PT1 91102013 |_210R2017 5,084 0| 0 9 9 143
998 'S TREASURY NOTE 262  912828PT1 R 92013 | 3212017 | 5,067 0| 0 0 9 -180
997 |US TREASURY NOTE 2624  912828PT1 9102013 |_ 33012017 5,066 0 o 9 0 -161
998 }0'S TREASURY NOTE 2629  912828FT1 72172015 | 31302017 35,462} o 0 0| 1 1,034
U'S TREASURY NOTE 2629  912628PT1 T [ 7Rv201s | amazet7 | 10,132 N 0 0 o . 9| 308
1000]U S TREASURY NOTE 262  ©012838PT1 _ U 1nmerots | smorotr | 35,462] _ 0 0 9 o 826
1001]u S TREASURY NOTE 2624 _ 912828PT1 111202015 330/2017 5,066 - o 0 ol i 110
1002{y S TREASURY NOTE 2629  912828PT1 22472016 | 3/30/2017 20,264 0 9 9 9 445
1003]U'S TREASURY NOTE $12628PT1 o 117222016 |_ 31302017 [ T 5,068 . 0 N 0 0 - . 0 34
1004]U S TREASURY NOTE 912828PT1 12/972016 |~ 3/30/2017 20,264 9| 9 0 9! 108
[1005]U' S TREASURY NOTE 912828511 122212016_|_3/30/2017 16,132 0| 0| o) 1 47
1006{U'S TREASURY NOTE 2624  912626PT1 _ | 8MoR013_[ 3momo17 |__ . 5066 N e [3 .0 N . o 161
[1007]u S TREASURY NOTE 0757 _ 912828Two 312472015 | " 10712016 5,000 0 0 0 ]
[1008]U S TREASURY NOTE _0759 _ 912828TWD 91162015 | 10/7/2016 5,000 1 0 0| 0 1
1008]U S TREASURY NOTE 0759 912828TWO | 22672015 | 1071172016 | __  _ 9,859 0| B 0 e O . o . .3
1010]U S TREASURY NOTE 0759 912828Two o 211902015 | 011812016 5002] _ - R 0 0 0 o . 25
1011]u S TREASURY NOTE 0759  912828TwD 97302014 _| 1072712016 - 15,004 - 0 9 Y 0 184
1012|FNMA MA2775 25% 10| _31418CCM4 91372016 | _2/2572017 353) 0 9 9 - 0| -12
1013|FNMA MA2775 25% 10, 31416CCM& | _ 107172016 | 272572017 N 64 A 0 [ 0| 0| 2
1014]Ju S TREASURY NOTE 0759  912828TWO_ | _ | ermorzo14 | 1454018 N 9,996 X 0 0| o 0| 116
1015|U S TREASURY NOTE_ 0759__912828TWO 902014 1 12/3972018 gosg| 0 0 9 a 109
1016]U'S TREASURY NOTE 0759  912828TWO T | eroroia | 1ar017 | "19,984) R B ] .o o . [ A7
2q _omeuze |7 7 | 2@r017 | 24017 560 _ 0 o 9 0 -140
RE 1 2828099 112072017 ngarzon 0 9 9 9 -1
1018[FHLMC GOLD A95828 4 312044PM7 12/17/2010 | _6/1672017 0 9 [« 0 687
1020|FHLMC GOLD AG8828 _ 459 _ 312044PM7_ | . _ . | 1211772010 | 672212017 . N o . o 0| 1,607
1021|FHLMC GOLD POOL_Q4120 ]  3132WEKW1 e _ | BrA20M6_| 100152016 | _ L _ N 0 0 . 0] 0 -14
1022[FHLMC GOLD POOL_ Q4120 _ 3132WEKW1 8232016 | 11152018 9 9 0 0 -29
1023|FHLMC GOLD FOOL Q41204  3132WEKWA | B 8R%2016 | 12872016 . K of . [} 0| -1,405
1024|FHLMC GOLD POOL Q41203 3132WEKW+ . 812372016 _ | 1211572016 ) R of R 0 .0 R 0 51
1025]FHLMC GOLD POOL Q42584 3132WR3E7 9292016 | 111152016 1 7 N "o 0 0 9 -8
1026|FHLMC GOLD POOL Q42599 _3132WF3E7 | __ _ | 9972006 | 12152018 [ 182 . - 0 [} .9 9 -1
1027|U S TREASURY NOTE_ 0759 ~912828TWA 9/30/2014 11872016 ; 5002) . 0 _ 9. 0 R q 62
1028]F HL MC GB0921 _45% 2| 313350AW 62712017 1152017 31 0 0 ) (Y -2
1020]F HLMC G60921  45% 2|  31335BAWE 6/162017 A52017 445 0 0| 0| 0 37
1030[F HLMC G60921  45% 2|  31335BAW | 6017 7152017 89 o1 0 R [ .9 R .0 7
1031[FNMA2014-26ND  30% §  3136AJK47 R 4112014 | 1052018 |7 T T a9 - 0| N 0 0 0 -10
1032|FNMA 201428 ND _ 30% {__3136AIK47 41172014 | 1172512018 331 o [} 9 9 =)
1033]FNMA 2014 26 ND_ 30% 3136AJKAT 4/112014_| 12/25R016 317 0 [) Y 9 £
1034|FNMA 201428 ND | 30% J136AIKAT . |amrota | R0t | 20,704 N 0| 20,612 92 0 L _ 0 02
1035]FNMA 2014-28 D~ 30% 3136AJK4T ~ 4112014 | 10250017 . 238 I 0 243 -5 9 o . o 5
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Part [V (990-PF) - Capltal Gains and Losses for Tax on In

Amount
Long Term CG Dx: 67,422
Short Term CG Distnbutions| 0 5598,184 0 0 5.258,584 339,600 339,600
Cost or Othar FMV Adjusted Basis Excess of FMV Gairrs Minus
Acqurstion Date Date Gross Depreciabon Basis Plus asof asof Over Excess FMV Over
Description of Proj Soid cusip ¥ Method Acgulred Sold Sales Price. Allowed Expense of Sale Galn or Losa 123169 12731769 Adjusted Bass Ad) Baws or Losses
1038]FNMA MA2775 25%10] _31418CCMA4 9/13/2016 | 3725/2017 427 [ 412 18] 0 % 0 B
1037|FHLMC GOLD A85625_ 459 _ 312944PM7 1111272015 | 1211512016 48] 0| 3| 5 [ 0 .9 S
1038|FHLMC GOLD A95828°  45%  312944PM7 T . T |.awreoro | Cwseorz T 649 I 0 .. eei” -12] 0 0| 0 .12
1038]FHLMC GOLD AG5828 4 5% 312944PM7 9162011 |~ 1152017 - 76| " 0 81 5| [) [1) of 5
104D/FHLMC GOLD A95828 4 5% 312944PM7 /3072014 1/15/2017. 153 0 12 [} 0 0 -12
1041FHLMC GOLD AS5828 459 312844BM7 | _ 1202015 | 1452017 38| . .9 -4 3 o Q - 4
1042|FHLMC GOLD A95828 "4 54 312944PM7 121772010 _| ~ 211502017 625 N 9 11 0 0 9 -1
1043[FHLMC GOLD A95828 _ 45  312944PM7 S/162011_ | 2/15/2017 73 3 5 0 0 9 S
1044[FHLMC GOLD'A95828 _45%  312944PM7 ~ | 1mBo203a | 211522017 147 0 12| 0] 0 .. Q .12
1045|FHLMC GOLD A95828 ~ 459  312944PM7 117122015_| 21152017 37| N 0 -3 0 0 9 3
1048]G N MA POOL # MA4322 401 _ 36179SYT8 31722017 _| 5202017 52 0 3 0 0 0 3
1047]G N M A POOL # MA4322 4 361798Y78 _ | 3BO2017 | 57202017 3 R 0 -1 R 0 9 0 1
1048|G N M A POOL #MA4322 40] 36i78SYT8 ™ | 7 | 3n12017 | 672012017 - 87, - 0 | 0 0 . 0 -5
1049]GNMA POOL # MAM322 40  36178SYT8 T 3H7roir | eromoir i 87| 0 -5 o 0 9 5
1050|G NMAPOOL # MAA322 4 361795YT8 3A7R017_| 61202017 87, 0 5 0 0 0 5
1051|G NMAPOOL # MA4322 40{ _ 36179sYT8 | _ 3302017 | 6/202017 22 i 0 1 0 0 [ o1
1052/G N M A POOL #MA4322 40§  361795YT8 o 31772017 | 672972017 20,904 0 0 9 0 - 9 0
1053|G NMA POOL # MA4322 401 361795YT8 IN72017_| erero1z 20,904, o -8 0 0 9 8
1054]G NM A POOL # MA4322 4 36179SY78 347017 |_ 5202017 52| 0 -3 0 ) [} 3
1055]CITIZENS FINANCIAL GROUF 174610105 . 18016 | 172412017 22,103 K 851 o [ 0| 8511
1058[CITIZENS FINANCIAL GROUF 174610105 1192016 | 712472017 350 N 9 127 0 0 0 127
1057|CITIZENS FINANCIAL GROUH 174610105 171972016 81712017 335 1] 112] 0] 0f [4] 113
1058]CITIZENS FINANCIAL GROUA ~_ 174610105 N | 11872016 | ore&017 357 0 134 6 4 of . 133
1059/COGNIZANT TECHNOLOGY § ~ 192445102 93072016 | 117282016 N 14,807 0 2,293 9 0 9 2,293
1060|{COMCAST CORP CL A 20030N101 47162012 | 11152016 12,056 [} 6,713] 5 0| 0 8713
1061|CITIGROUP INC 25% 8] _172067HCB | | 502018 | 1073172016 5,068 .o 29 o o 2 -29
1082|CITIGROUP INC 25%_ 70 "172067HUB T | snez0t4 1 1112016 - 30,485} R ) _ 714 0| 0 R .9 714
1083|CITIZENS FINANCIAL GROUH ~ 174610105 1192016 | 1272022016 Wzl N 9| 683 0 o 9 [::X]
1064|COMCAST CORP CLA 20030N101 416/2012__| 12/2012016 711 0| 414 0 q 9 414
1065|COMCAST CORPCLA _ _ | _ 20030N101_ 712412017 | 8M7/2017 408 0 _ .13 o) 0 [ 1
1086{COMCAST CORP CL A 20030N101 51172017 _|_ 81172017 408| B 0 15 o 0 9 1
1087|COMCAST CORP CL A 20030N101 512017 | 91172017 10,182 0 431 0 0| o 43
1088|COMCAST CORP CL A _20030N101 _ | _ . 5017, | 91172017 7,165 .0 N 127| .0 N o [ R 12
1069[COMCAST CORP 3 125% 7114 “20030NBD2 62672013 | 51712017 T . 15814 h " 7o 627 o R [ o 827
1070|BIOGEN INC 09062X103 20472014 12/192016 T T 28519 0| 2 ZAOL 0 1] 9 -2,240
1071]BLACKROCKINC ___625% | G9247XAC5 J1472013_|_ 10/5/2016 5,23] 0 -828| 0 i 9 -828
1072|BLACKROCKINC  _625% | 08247XAC5 _ | _ _ .| 6/20/2014 _| 1032016 5,235 T 5 N 524 0 & - 0 524
1073|BLACKROCK INC 625% | _09247XACS 9/12r2007 | 11142016 " 710,440 - 9 520 9 0 0 520
1074|BLACKROCKINC __ 625% | 09247XACS 0A22007_|_ 21222017 15,416 [} 537 0 [} g 537
1075[BRISTOL MYERS SQUIBB C 110122108 .. 110016 | 1272012016 593 . ..o 33 0| - ~o. 0 . .33
1076{BRISTOL-MYERS SQUIBB CC] 110122108 17202016 | 72472017 [~ 558 B 0 71 0 9 o] el
1077|BRISTOL-MYERS SQUIBB CC| __ 110122108 172072016 | 81772017 572) 0 54 0 [i 0 54
1078CSXCORP__ [ 125408103 o 132017 | 8A7R017. 500) R — 0 PREEE of . . _o© o . 13
1079)C S'x CORP . 126408103, | _| wanor7_ ) onanorz | T 1,008 " . .0 . 272 0 N oo .0 _ 27
1080|CABOT OIL & GAS CORP CL 127097103 1262016 | "3/612017 . 10,143 9 -237] 9 o 0 23
1081/CABOT OIL & GAS CORP CL 127097103 12772016 | _3m/2017 4,149] 0 125) 0 [\ 5 -12
1082/CABOT OIL & GAS CORPCL{ 127097103 12/872016 | 3/12017 8,529 0 418 0 9 0 -4
1083|GNMA 2 POOL MA4195 _30{  36179SUU9 T 3017 [ en0n017 " ..o _ 2 9 q (4 2
1084|GNMA MA4262 35% 2| 361795Wx4 2162017 | 3720r017 9 2 9 9 o 2
1085|GNMA MA4262 35% 2| 36178SWX1 _ | _2nen017 | aror017 R 0 N 3 0 o] 0 .3
1086]GNMA MA4262 35% 2} _361795WX1 "7 1218017 | sponor7 | T 0 .4 [ 0| 0 .4
1087|GNMA MA4262 35% 2 " 36179SWx1 211620171 _erw2017 N 0 6 0 9 90 6
1088|GNMA MAA262 35% 2| 361795WX1 21162017 | 70202017 0 8 0 ¢ 0 8
1089|GNMA MA4262 35% 20 36179SWXT __ | 27162017 | 8202017 | _ ) Ell 0 0 - 0 -"
ICALIFORNIA ST EART _2805] _ 13017HAES ~ | _ _ | 11s014 7112017 - . o9 . (Y [y . .0 4
109t|CAPITAL ONE FINANGIAL CO| ~ 14040H105 172172014 _| _10/412016 5,119 - 0 20 9 9 9 20
1092|CAPITAL ONE FINANCIAL CO[ _ 14040H105 R 12272014 | 105472016 R 5,840 N o[ R 24| - 0 9 0 24
1093]CAPITAL ONE FINANCIAL CO] ~ 14040H105 ) _ _| 4ns2013 ) 10m2016 43,710 o] 11,434 o] . 0 .0 N 11,434
1094|CAPITAL ONE FINANCIAL COJ ™ 14040H105 12202014 | 1062016 - 0 1 0 o 9 1
1095/CELANESE CORP SER A 150870103 56/2011 | 1272012016 1632 R 0 637 0| 0 0 637
1096|CELANESE CORP-SERA | _ 150870103 _ T 5B2011 7412017 T T 0 _ a7 0 0 9 476
1097[CELANESE CORP -SER A 150870103 5612011 91872017 3 - 9 410 9 9 9 410
1098|CELGENE CORP 151020104 12/18/2016 | 1212012016 0 1 9 9 0 1
1098|CELGENE CORP 151020104 - 4201972016 | 77242017 R 0 104] [} 0o 0 104
1100/CELGENE CORP R 151020104 T 121192016 | 811722017 - | 0 24 0 0 .. .0 24
1101|CELGENE CORP 151020104 1211972016 | 9182017 0 76 9| 0| o 78
1102|CHEVRON CORPORATION 166764100 5/6/2011 | 121202016 1,066 0 137] 0 0| [} 137
1103[CHEVRON CORPORATION 166764100 | 5mront 712412017 GE . . 0o R 0 s 0| 0 0
1104|CHEVRON CORPORATION 166764100 _ smr2011 | 81772017 213 0 7] 0 0 o 7
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Part IV (990-PF) - Capital Galns and Losses for Tax on Investment Income

Amount
Long Term CG Dw 67,422
Short Term CG Distnbutions| 0 0 0 5,258,584 339,600 0 [\ 9 __339.600
Cost or Othar FMV Adjusted Bass Excess of FMV Gains Minus
Acquistion Date Date Depreciation Basls Phs asof ssof Over Excess FMV Over
CuUsIiP# Method Acquired Sold Allowed Expense of Sale GalnorLoss 12731/68 12731169, Adfusted Basls Ad} Basls or Losses
166764100 5672011 91872017 0) 413 46| 0 [ [1) 48
CITIGROUPINC _~— 25% 8| _ 172967HC8 _ | 204 | 10/312016 o 0| ~ 20,150f 28 o N [ 0 124
G NMAPOOL#MAM322 404 ~ 3s178SYT8 _ |~ | anrzo17 | er28n017 ol T 20812] 7 -8 0 . 9] 0 8
1108|CALIFORNIA ST EART 2805] _~13017HAE6 102912014 |~ 7112017 N 0 2,400 0 0 0| 0 0
[1109|CABOT Ol & GAS CORP CL{ 127097103 12792016 | 3/6/2017 o 9,568| 578 0 0| 0| 578
[1910]GNMA 2 POOL MA4185 304 36179SUUS . R 017 | 42002097 1. 0, 168 ! o ~ o [ oA
H111|GNMA 2 POOL MA4195__ 30 __ 36179SUUS 3RR017__| 5202017 0 215 -1 0 0 o -1
[1412|GNMA 2 PGOL MA4185_ 30f  361795UUS 3212017 _|_ 61202017 o 2 g 0 0 2
{1113]GNMA 2 POOL MA4195 301 _ 35179SUU9 | 3nrot7 | 77202017 . R o] 2 of i o .2
[{T14|GNMA 2 POOL MA4195_ 30f ~ 361795UU8 3202017} 82012017 g 9 g 9 =
[1115|GNMA 2 POOL MA4195__301 _36179SUU8 3RR0V7__|__8A92017 g 0 9 9 724
[1116[BNY MELLONFOC EQOPP-M_ 05569M475 | . _ 1172212010 | 6/20/2017 . o R of . 0 0 7,052
[1117]8ANK OF AMERICA CORP. 060505104 | T " 27251201 121212016 i I ¢ . 0 . 0 g 6,464
[1118[BANK OF AMERICA CORP 060505104 27257201 TRRAR0T7 N N 9 0 0 0 443
[1119|BANK OF AMERICA CORP 060505104 27251201 /1772017 0| 0 0| 2 148
[1120]BANK OF AMERICACORP _ | . 060505104 | _ 21252015 | 911822017 of . 0| o 0 . 329
11121]BIOMARIN PHARMACEUTICA] 080616101 2/2372015 8/17/2017 B VIR 0 0 0] -261
[1122]BIOMARIN PHARMACEUTICAl ~ 090616101 27232015 | 1212012016 ) 0 9 9 227
[1123[GNMA MA4262 35% 2| 361795Wx1 2(672017_1_9/19/2017 [\ 9 0 [} 123
[1124GNMA MA4262 35% 2] 361795Wx1 R 262017 | 972012017 R 0| 0 o 9 7
[1125]G N M A POOL # MA4322 40{ _ 36170SYT8 3172017 _{ 42002017 9 o g 9 -2
[1126]G N M A POOL # MA4322_4 0{__ 36179SYT8 372017 __|__4r2002017 o 9| 0 0 2
1127|GNMAPOOL#MA4322 401  35179SYT8 {3707 | aror017 . 0 o 0| 0, 2
1128]G N M A POOL # MA4322 4 3B179SYT. 3302017 | 472072017 0 Q 0 9 4
1129]GN M A POOL # MA4322 401 _ 38179SYT! 3N7/2017_| 6/202017 0| q| 9| 0 3
1130|GNMATI MA4511  40% 6] _ 36179TALG _ | Tere2017 | 92012017 0| R o . 0| 0 5
1131|GNMA 1| MA4511 _40% 6] ~ 36179TALS 6202017 | 9202017 . 0 .9 0 0 5
1132]GNMA 11 MA4511 "a0% 6]  38179TALS T | _spaoi7 | ooz 0 0 o) 0| 5
1133|GNMA [T MA4511___ 40% 6f__ 36179TALS 8222017 | 972012017 0| 9 0| 0 2
1134|GNMA 1l POOL # MA4588 4 5 _ 36179TCZ6 ~ 7242077 | snw2017 - 0| K o 0 0 5
[1135|GENERAL ELECTRIC CO 369604103 172212016 | 1272012016 N o o 9 0 117
1136/GENERAL ELECTRIC CO 369604103 112212016 [ 61672017 0j [ 0 o 1,051
1137|HSBC FINANCE CORP 6674  40429CGD8 . 272272013 | 9182017 [} 0| N o 0! R 238
1138|HSBC FINANCE CORP  667{  40429CGD8 - 6212014 911872017 - . of © ~ 0 [ 0 240
1139HSBC FINANCE CORP_ 6 674 40420CGDS __ | eranot2 | ensno47 0 o 9 9 1,135
1140|HALLIBURTON CO 406216101 12/3172014_| 122072016 o [} 0] 0 288
1141|EXELON CORP._ . 30161N101 o 812072015 | 772472017, R i [2 o .0 0, .64
[1142|EXELON CORP. 30161N101 8202015 | 9182017 - o 9 0 9 80
1143|HARTFORD FINL SVCS GRO 416515104 _ 121272016 | 7/2472017 0 0 9 0] 107
1144[HARTFORD FINL SVCS GROJ 416515104 o 1211272016 | 81772017 ~ - - [ [ . .0 — 0 {1
HARTFORD FINL SVCS GROY_ 416515104 121272016 | _9/1872017 9| 9 0 0 52
[1348]HILL-ROM HOLDINGS INC 431475102 62017 8/17/2017 0 0 0 Q 44
1147|HOME DEPOT INC 437076102 _SE2011_ | 127202016 . .0 B Lo [4 o_ . . 110
1148|HOME DEPOT INC La3rorer02 | S8R0 | 7RAR0IT. R ~ of . .70 R K 0 869
1143|HOME DEPOT INC 437076102 5672011 81712017 3 0 9 0] 9 343
1150|HONEYWELL INTLING 438516106 171472004 | 10/6/2016 0 9 5 0| 719
1151]HONEYWELL INTL INC _ 438516106 . 11472004 | 1272012016 N 0 Lo [ N 0 R 327
1152[HONEYWELL INTL INC 43516108 | " 1142004 | 712412017 T, . .0 0 9 0 912
1153|HONEYWELL INTL INC 438516106 11472004 | " 8/17/2017 N 0 0 0 g 406
1154|HONEYWELL INTLING  _ 438516106 _ R 1/14/2004_ | 9/18/2017 R N .9 R 9 0 . 0 e
1155]ILLINOIS TOOL WKS INC _ 452308109 8/42015 " | 1272012018 0 of o . 0 601
1156ILLINOIS TOOL WKS INC 452308109 84015 | 772412017 o 9 0| o 206
1157ILLINOIS TOOL WKS INC 452308109 8132015 | 772472017 ) o 0 0 309
1158[ILLINQIS TOOLWKSINC _| 452308109 _ 8312015 | 811772017 _ G L N 0 ~ 0 N [ [ 14
1159}ILLINOIS TOOL WKS INC . 452308409 | BmR015T | enen017 027 - o 0 - 0 0 407
1180]INCYTE CORPORATION 45337102 121192016 | 77242017 673 0 9 o 9| 158
1181/INCYTE CORPORATION 45337C102 _ N 1219/2016_) 81172017 | _ 6,954 R R of . [ o o . e
1162[INCYTE CORPORATION 45337102 _106r2016 | 81172017 2,608 . .0 0 .90 0 628
[1183]INCYTE CORPORATION 45337102 8/17/2017_| 91872017 228 0 0 9 9 9
458140100 | _ 716772016 | 111172016 N R 0 . 0 0 I -1065
o 458140100 ___ N 872372016 _| 1111672016 12,154 . of o .o 0 610
458140100 232016 | 127202016 371 0 0| 0 0 41
45612G100 612372016 | 172572017 13,576 0 [+ 9 [ 170z
o 458140100 |- _ [ _eram016 | 21022017 | . _ 11,269 0 10,554 N 0 o . [ T2
o 458140100 6232016 | 3132017 _16,624| R . of . 15,832 992 0| 0 0| 992
458140100 6/3072016 | 3132017 4,556, 0 4,218 338 0 0 9] 33
INTERCONTINENTAL EXCHA|___ 45866F 104 11772013 _| 121202016 1,736 o 786] - 950 0 0| 0 _950
1172iNTERCONTINENTAL EXCHA] _ 45866F104 | _ 1 1A § 7017 24,880) A . O 9,960) 14,920 0 0 0 14,920
1173}INTERCONTINENTAL EXCHA| ~ ~ 45866F104 _ "1 172013 | snmoz017 12,309 . 0] 4,980 7.329 0 o o 732
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Part IV (990-PF) - Capital Gains and Losses for Tax on Investment Income
1t

Amoun
Long Term CG Drstributions| 67,422
Short Term CG Distnbutions 0| 5508184 0 o 0 0 __339,600
Adjusted Basiy Excess of FMV Gains Minus

Acquistion Date Date Gioss Deprecation asof Over Excess FMV Ovar

Oescription of Property Soid cusiP g Method Acquired Sold Aflowed 12/31/89 Adusled Basis _| Ad| Basis or Lossas
4] JOHNSON & JOHNSON 476160104 8732015 | 10/6/2018 [ [ ] 0 419
5| JOHNSON & JOHNSON_ 478160104 78/2015__| 10/672016 0| 0 o) R 0 . 1054
8|JOHNSON & JOHNSON™ | ™ 478160104 ~| ™ 7 | 7mn01s™] 122012018 - R S o 0 o . . 0 33
[1177]JOHNSON & JOHNSON 478160104 ~ T [ 7mrots | otz | - 9| 9 o 9 3,935
111781JOHNSON & JOHNSON 478160104 872422015 1312017 [y "] 0 of 2,474
[1178]JOHNSON & JOHNSON _ 478160104 _ Tl eniro17 | ensro17 K 0| 0 0] A o R 4
[1180|KIMCO REALTY CORP. 48445R 109 snero17 | onarotz [ T N "o 0 0| 0 15
[1181]EXXON MOBIL CORP 30231G102 8172015 | 122072018 0 0 0 0 250
[1182]EXXON MOBIL CORP | 302316162 | ____ 9152000 | 1272012016 | _ Y 0| 0 o . 240
[1183]EXXON MOBIL CORP 30231G102 91152000 |~ 811772017 0 9 9 9 342
[1184]FACEBOOK INC-A 30303M102 5/4r2015 | 111212018 0! 9 [ 0 3,298
[1185|FACEBOOK INC-A _ __ 30303M102 _ | | 12ierz01a | 11/1a12018 o [} 0 o . R aa7
[1186]FACEBOOK INC-A ~ " _ | 30303M102_ . 1201672014 | 1111612016 ] N .o 0 . .0 0 2819
187|HALLIBURTON CO 406216101 - 1062011 [~ 15612017 0 0 9 0 432
t 188|HALLIBURTON CO 406216101 12/3172014 | 1/672017 0 [5 [ 0 1384
|1189|HALLIBURTONCO " 406216101 172372007 1672017 _ 0 0, o] 0 3,208
[1390[HALLIBURTONCO __~ |~ 406218101 _ . 1242017 | 82617 "] " R R o 0 0 R 0 -5
191]HALLIBURTON CO 406216101 62172017_] _s/18r017 0 0 9 9 3
192| CONSTELLATION BRANDS IN__21036P108 1612017 | _9i8r2017 9 0 9 9 165
t 193|CORNING INC 219350105 | _ | 7Rs2017 ) 98017, N N 0 0 a 0 -s¢
194/COSTCO WHSL CORP NEW | 22160K105 1242015 | 8n72017 [~ 0 0 o 9 1<
[1395]COSTCO WHSL CORP NEW 22180K105 12142015 _|_9/18/2017 [} 0 0 9 24
[1186|FHLMC GOLD POOL T43005 § . 31267CAE2 __ _2A972014 | 5152017 T of 0 [ -4
197|FHLMC GOLD POOL T49005 ] "31287CAE2 2192014 _|_ 611502017 9 9 0 9 -4
t 198]FHLMC GOLD POOL 749005 31287CAE2 2192014 | 771572017 [ 0 9 0 24
[1198[FHLMC GOLD POOL T48005 ]  31287CAE2 211872014 _| 8/15/2017 R 0 0| [} 0] 4
[1200/FHLMC GOLD POOL T49005 {  31267CAE2 1ero14”| enseoiy | .70 0 0 9 4
201[FHLMC GOLD G05938 509 3128M74X1 71192010 | 10152016 | 9 90 0 9 -1
1202|FHLMC GOLD G0S938 509 3128M74X1 711972010 | 1171572016 0| 0 [} 0 -19
1203]FHLMC GOLD G05938 509 3128M74X1 [ 7her010 | 1215712016 . _ 0 0 0 0 .2
1204[FHLMC GOLD G05938 509 3128M74X1 71192010_[ 11152017 0 0 9 9 -1
1205/COMCAST CORP 3 125% 7/19 20030NBD2 3/82013 | 511772017 0 9 [ 9 79
1208|CONSTELLATION BRANDS IN _ 21036P108 8142015 | 1272072016 .0 of .o 0 )
1207[CONSTELLATION 8BRANDS IN " 21036P108 |~ 162017 | Tr24n0v7 | T e 0 0 0| 0| 94
1208|CONSTELLATION BRANDS | 21036P108 162017 | 811702017 0 0 0 ) 99
1209{G N M A POOL # MA4322 40y 36178SYT18 3302017 | 67292017 [ o o 0 =31
1210/GN M A POOL # MA4322 40|  363765YT8 _ | sranot7_ | 6r2er017 - N o] 0 0 N o G
121G N M A T POOL #MA432 4 8% 36170SYUS 36017 | sror017 0 0 0 9 5
1212[G NMA | POOL #MA432 45 36179SYUS 32672017 _|_ 6202017 0 0 0 9 11
1213[WALT DISNEY COTRE 254687106 N 1262016 | 1272012016 . .9 -0 JENN) 0 - 26
1214]WALT DISNEY CO/THE 254687106, 12/6/2016 |~ 712412017 9 9 0 0 53
1215[WALT DISNEY CO/THE 254687106 12/8/2016_]_ 872017 0| 0 0| 0 5
1218]DOMINION RES INC VANEW| 257460109 162016 | 1202016 . 0 S . . . 9 o 78
1217|DOMINION ENERGY_INC —__| _ 25746U108 T wenote 7| enr017 _ o o . . 9 0 99
1218|DOMINION ENERGY INC 25746109 162016 | 9r7r2017 |~ B - 0 0 9 0 338
1219|DOMINION ENERGY ING 257461109 72016 S/27/2017 of 0 0 0 3,898
1220|DOW CHEMICAL CO 260543103 - 10772014 | 1272012016 - 0 0 0] . 0 177
1221[DOW CHEMICAL CQ __ 260543103 _ T 7Aoo | 7rRenorr ) "0 [ 0 . 0 161
1222|DOW CHEMICAL CO 260543103 17rota” |_snmeor? T 9| 9 9 9 137
1223|CREDIT SUISSE GRP FUN 2{ _ 225433AD3 3302016 | 117772016 0| 0 0 0 345
1224|DEERE £CO  _ - Coamseros 1T 7 ) smeeo17 | oomreroi7 |7 o ) .0 0 0 R 0 60
1225|DEUTSCHE BANK AG LONDY ~ 25152CMN3 ) 1052016 | 9rp017 0 9 0 9 432
1226]FNMA POOL # ALGB95 3 56% __ 3138EPUVA 712812015 | 37322017 0| 0 0 9 9
1227]FNMA POOL # AL6B35  35%  3138EPUVA | 1Z5B016 | 3m5R017 N - 0 0 - 0 0 ¢
1228|FNMA POOL # AL6B95  35%  3138EPUVA_ 6582015 | 45017 . 0| .9 [ 0 -
1229)FNMA POOL # ALEB95  35%  3138EPUVS4 7202015 | _4p52017 9 9 [} 9 -3
1230]FNMA POOL # AL6835 . 3138EPUVA | 1252016 | 4572017 N . . 0 .0 0 - o - 1
1231|FNMA POOL # AL6895 3138EPUVA 7r8015 | sisro17 | T 4,208 . N 0 0 .0 0 -30
1232|FNMA POOL # AL6895 3138EPUVA 6/8/2015 | 512572017 T 279 o 0 9 9 -9
1233|FNMA POOL # AL6895 3138EPUVA 712812015 | 572502017 139 ) [ [ R [ . 0 b
1234]FNMA POOL # AL6895 . 3138EPUVA | 12572016 | 5252017 U B _ I 0 o . ..o 2
1235|FHLMC GOLD G05938 3128M74X1 7/19/2010 | 201572017 24] "~ 3 0 9 9 2
1236|/FNMA POOL # AL6635 3138EPUVA 6/8/2015 | 67252017 136 0| [ 0 0 4
1237[FNMA POOL ¥ AL6895 313BEPUVA_ | _ [ 7rer01s_ | 61252017 34 - 0| 0 0 0 -1
1238|FHLMC GOLD G05938 3128M74x1 R 7192010 | _3nsn017 3 0 .0 0 0 S
1239]FHLMC GOLD G05938 3128M74X1 71912010 | “ansno17 8 0 9 0 9 g
1240]FHLMC GOLD G05938 3128M74X1 71972010 _|__5152017 12) 0 9 0 9 Y
1241|FNMA POOL # AL6695 { 3136EPUVA . _ | iysn01e | 272502017 N 39) 0| 0 . 0 0 -1
1242|FNMA POOL # AL689S _3138EPUVA _ _6/8r2015 _ | 32572017 T - o 0 0 0 -1
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Part IV (990-PF) - Capital Gains and Losses for Tax on Investment Income

1281

Amount
Long Term CG Drstributions| 67,422
Short Term CG Distnbutions! 0 339,600
Gains Mmu

Date Date Excess FMV Over

Description of Property Sold CUSIP # Acquired Sold Ad) Basis or Losses
1243[DYNEGY INCNEW 26817R108 61172016 12/72016 [ 0| 0] [3] -2,539
1244]5YNEGY INC/NEW 26817R108 7/1472016 .| 121712016 [ o) 0 0 -101
1245[DYNEGY INCNEW "26817R108 T 71272018 " | T121772016 0 0 .0 0 . 80
1246]DYNEGY INC/NEW. 26817R108. 31182016 12/8R2018 0 9| 9 0 665
1247|5YNEGY INCINEW. 26817R108 3772016 | 12/872018 9 0| 0 0 -380
1248|5YNEGY INCINEW 26817R108 _ | 7272016 12/82016 [ 0 0 [} 5,594
1249|DYNEGY INCINEW 26817R108 3182016 | 12782018 0 9| 0 0 -1,589
1250|DYNEGY INC/NEW 26817R108 31772016 |_12/972016 0 0| 0 0 5,301
1251|DOWDUPONT INC __ _ 26078)100 10772014 | 971872017 0| o 0 0 198

1252|DYNEGY INCNEW 26817R108 " 53172016 1~ 127018 9 9 0 9 -331

1253|G N M A It POOL #MA4324 69 36179SYUS 372872017 | 7/2072017 0 0| 9 [ -2

1254]GN'M A I POOL #MA4324 59  38179SYUS 3282017 | 772472017 0 0| [ 0| R -14

1255/G NM A I FOOL #MA4324 59 _35179SYUS 6272017 | 7R472017 _ 9 o o 0 3
1258]G N M A Il POOL #MA4324 59 " 36179SYUS 3282017 | 8R0R017. 9 0 9 9 24
1257|G NM A1 POOL #MA4324 54 36179SYUS 62712017 _|_ 812012017 0 0| 0 2 E]
1258|GNMA IT MA4511 _ 40% 6]  36179TALS 612012017 | 772002017 [ .9 0 0| .=
1255|GNMA I MA4511 " 0% 6]  36179TALS 62972017 | 77202017 0 0| 0 0 2
1260|GNMA 1| MA4511 " 40% 6] 36179TALS 6292017 | 71202017 0 0 9 0 2
1261|GNMA 1T MA4511T 4 0% 36179TALY 612012017 |__8/20/2017 0 0| 0 0 3
1262|GNMA Il MAA511 40% 6]  36179TALS 612012017 | 872012017 0| [} 0| 0 -3
1263]GNMA 11 MA4511_ 40% 3§179TALY 8r29/2017_{ 8202017 0 0, 9 0 -3
1284[FACEBOOK INC-A 30303M102 12/162014_|_12/2012016 [} 0 0 0 308
1285|FACEBOOK INC-A ~30303M102 121612014 _|  1/322017 0 0 0, 0 N 2,591
1286|F ACEBOOK INC-A 30303M102 1211612014 | 772472017 0 0| 0 0 357
1267|FACEBOOK INC-A 30303M102 121612014 | 811772017 [} 0 0| 0 467
1268[FACEBOOK INC-A 30303M102 1271672014 | 9/18/2017 0 0 0 0, 668
1269]FHLMC GOLD T48004 30 31287CAD4 117672013 | 100152016 0 0 0 0 .o
1270]FHLMC GOLD T49004 " 304" 31287CAD4 11/52013 | 111152016 0 0 9 0 -1
[1271]FHLMC GOLD 749004 309 __31267CAD4 11/52013_| 12/15/2016 0 0 0 o -1
1272|FHLMC GOLD 49004 _ 309 31267CAD4 11752013 |_ 17472017 [ 0 0 7 -37
1273]FHLMC GOLD T43004 ~ 304 31287CAD4 1152013 _ [~ 115026177 0 0] o 9) -1
1274|EASTMAN CHEMICAL CO 361  277432AN0 5202014 | 1171472016 0 0 0] 0 128
127S|ECECTRONIC ARTS INC 285512109 21102017 _| 712472017 9] o 2 of ... _ 1
1276]ELECTRONIC ARTS INC " 285512109 210017 [ "enrr2017 o 0 o 0 158
1277|ELECTRONIC ARTS INC 285512109 201072017 | 9/182017 0 9 9 9 308
1278|EMPIRE STATE REALTY TRU] 292104108 1/23/2017 | B8/17/2017 0 [ 0 0 4
12791EMPIRE STATE REALTY TRU| 292104106 L 1R32017 | 9182017 0] o . . 0 0 -
1280/EQUINIX INC 29444700 ~ 612172017 | onaro17 0 0 0 9 15
EXELON CORP 30161N101 8202015 _|_ 1272072018 0 0 0| 0 16
1282|EASTMAN CHEMICAL CO 36{  277432AN0 63072012 | 1171472018 0 ) A | 0 .89
1283FHI MC GOLD POOL T49005 §__ 31287CAE2 20192014 | 10/15/2016 o o o 0 4
1284[FHLMC GOLD POOL T49005 ] 31287CAE2 2/1972014_|_11/15/2016 0 0 0 0 A
1285[FHMC GOLD POOL T49005 {_ _ 31287CAE2 21192014 | _12/1572016, 0 [ 0 o _ 4
1286]FHLMC GOLD PQOL 749005 § " 31287CAE2 2ngnotd | visRot7 Y 0 0 of . A
1287[FHLMC GOLD POOL T49005 3~ “31287CAE2 2/192014 | 2152017 s o 0 0| 4
1288{FHLMC GOLD POOL T49005 §__ 31287CAEZ 271972014 | 3152017 0 0 0| 0 -4
[1283]FHLMC GOLD POOL 1490054  31287CAE2 2192014 | 4ns2017_ o o 0] ol . -5



1/4/2018 12 26.45 PM - XXXXXXX0174 - 223 - PIT - LOCKHART J M ALLY HERC 1

Part VIll, Line 1 (990-PF) - Comp

of Officers, Directors, Trustees and Foundation Managers

40,893
Check "X~ Avg Hrs Expense
Name if Business Street City State Zip Code Foreign Country Title Par Week Compensation Benefits Account
BNY Mellon, N A X P O Box 185 [Pittsburgh PA 15230-0185 TRUSTEE [SEE ATTAQ 64 810[NONE INONE
1
BNY Mellon NA X 70 Box 185 Pittsburgh PA~ [15230-0185 TRUSTEE |FEE REIMB -23917IN/A N/A




1/4/2018 12:26:45 PM - XXXXXXX0174 - 223 - PIT - LOCKHART J M ALLY HERC 1

Part VI, Line 6a (990-PF) - Estimated Tax Payments

¢ Date Amount

1 Credit from prior year return 1 5,833
2 First quarter estimated tax payment 2
3 Second quarter estimated tax payment 3
4 Third quarter estimated tax payment 4
5§ Fourth quarter estimated tax payment - 5
6 Other payments 6
7_Total 7 5,833




